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Annual Statement for the year 2017 of e IMl@dlical Malpractice Joint Underwriting Association of Rhode Island

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

Percentage

© ® N &

Bonds:
1.1 U.S. trEaSsUry SECUMHIES. ....vururvrrereireererees ittt
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencCies............cccvueuevervecrevreeeeenseeeseennnns
1.22 Issued by U.S. government sponsored agencCies.............vvererereerneeneen.
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMIHIES)... ... veeveererirririiceeeire et
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccceueevee.
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations
1.43 Revenue and assessment obligations............c.cccceeeveveccvevecceeeeceeneens
1.44 Industrial development and similar obligations.............cccccoeeveevievereinnen.
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA...........ccccoovvemeeriecceeeeee s

1.512 Issued or guaranteed by FNMA and FHLMC...........ccccocovvvrviennne

1.513 AL OHNET. ...t
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.................

1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521..........cooeivinenininereeeseeienns

1.523 Al ONE. ...t
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFIA SECUMLIES).....vovveeerereeireeeee ettt ssnes
2.2 Unaffiliated non-U.S. securities (including Canada)...
2.3 Affiliated SECUMHIES. .. ..verererrerriiieeereire ettt
Equity interests:
3.1 Investments in mutual funds,
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
341 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development...
4.2 AGFICUIUIAL ...t
4.3 Single family residential Properties............ccovevvvciereiieeeiiecceeeeee e
4.4 Multifamily residential properties.
4.5 COMMETCIAI IOBNS.......ccvueirieerieireieieeieie bbb
4.6 Mezzanine real estate I0aNS.........ccovveerieirireneneere s
Real estate investments:
5.1 Property occupied bY COMPANY........ocweierirreeinereeeiseiseeeneiseseeseeseseeseeseseeseeens
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoverrrrrirrnnrnere s
Property held for sale (including §......... 0 property acquired in
satisfaction of debt)
Contract loans

33

34

35

53

DEIVALVES. .....cocvuevececictie ettt bbb
RECEIVADIES fOr SECUMHES. ....vuevuriericiiieieisie s
Securities lending (Line 10, Asset Page reinvested collateral)..............cccocevveivivennnne

. Cash, cash equivalents and short-term investments.............cccoocevviveiceieniiccvecnnen,
. Other iNVeSted @SSELS.........c.cuiveieicieiecie e
. TOtal INVESIEA @SSELS........vvvveeieieeiciece st

............ 7,392,772

............ 2,607,708

............ 3,702,056
23,521,595

.......... 34,402,315
...2,168,140

............ 1,286,467
.......... 59,589,415

.49

...0.0
..0.0

...0.0

..1,392,772

................ 7,392,772

.49

...0.0
.98
...0.0

.02

....1,286,467
..59,589,415

2,768,140 |...

................ 1,286,467
.............. 59,589,415

........ 150,779,672

150,779,672

............ 150,779,672
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Annual Statement for the year 2017 of e IMl@dlical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YBAT.........vu i isesseesss e essssssss s s essssssessse st st sss s s ass s s st ess s s ses st st et ss s essestanssssnssessns

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ccvurrrrerririnrinrireenisssse et ssessessesssnsssssessessasssnes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.coiririnrrrinirrre et esreenns

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.......coiceiiciee ettt bbb bbbt b st sttt saes
3.2 Totals, Part 3, COIUMN 11 ...ttt st s e bbbt a ettt saes

4. Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18.........c. ittt st e s8Rt n st s

5. Deduct amounts received on disposals, Part 3, Column 15...........c.ccc.conc.e. B ‘ I I s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......c.oiiiiicicee sttt bbbttt st aes
6.2 Totals, Part 3, COIUMN 13.......c.oiiieciie ettt sttt bbbttt st saes

7. Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COUMN 12.......c.oiiiiieciieecite ettt sttt bbbt b sttt saes
7.2 Totals, Part 3, COIUMN 10.........ciiiiiiciiieieictete ettt ettt bbbt bbb b et naes

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ...ttt sttt bbbttt sttt aes
8.2 Totals, Part 3, COIUMN ...ttt ettt ae bttt es bbb s et et es st et s s st s s nn bt s eee

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10.  Deduct total NONAAMILEEA GMOUNES.........c.cviieieieiie ettt b st s ek s b a s s s b8 s btk b bbb n bbb n bbb

11. Statement value at end of current period (LINE 9 MINUS LINE 10)........cvcuoiiiieiiiiicieeiscesetsetes ettt tes st s et s s bt es bbbt s s e st as ettt es et entanae

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 O PrIOT YBAT..........cvvevcviceeieccieece ettt s e

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccvvevereieicreeeicetees ettt ss s sanees

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccvuevririveiercieiieeeee et sees

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12......ciiierieie ettt sttt s s
3.2 Totals, Part 3, COIUMN 11 ...ttt sttt s s

4, ACCTUAN OF QISCOUN.......cvurerciecieeiicesstei ettt bs st s s £ s8££ 8080488 e s e R e bbbt s s

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ..ottt sttt bbb bbb a et e st ntes et e s

52 Totals, Part 3, COlUMN 8..........ovvuieiieereeeeeesees e B ‘ B W
Total gain (loss) on disposals, Part 3, Column 18..........cccoceeveeveerccrverereeren o B BB ettt
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.......coiiiiciie ettt ettt bbb bbbt ettt bbb aes
9.2 Totals, Part 3, COIUMN 13.........oiiiececee ettt bbb a bbb saes

10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.ttt bbbt bbb bt bbbt s st n s
10.2  Totals, Part 3, COIUMN 10........coeiiiiieieicteie ettt ettt b s bbb e b s st n s

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccocereerirrieieirireieieseee e

12, TOtAl VAIUGHON GIIOWANCE..........ocoucviteicicieie ettt st a st s bbb s s st s b2 s 44 s bbb s b e s b s s s s b s bbb bbb bt s sttt

13, SUDLOLAl (LINE 11 PIUS LINE 12)....eeieieieieieie ettt st b e bbb e s s s bt b bbb bbb et s s bbbt st

14. Deduct total nonadmitted amounts

15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)......c.oviucveiiieieceeeeee ettt ettt st es sttt es bt aeaesnas
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Annual Statement for the year 2017 of e IMl@dlical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT VBT .........vururrereireirerinreeeeisessessss s ssssssss s s essssssssssesessesssnsss s ssessass s s st essass s sses st st st nsssssnssessassansnsssnssessn 54,936,195
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........coririurrrieieerrirees ettt eneees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiirirrrririecrreee et sesseeens 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........oeieeeeiecceceeeeetee ettt s s sttt ss s s st sansas 3,259,310
3.2 Totals, Part 3, COIUMN 2.ttt bbb bbbt bbb st st 3,259,310

4. ACCIUAI OF QISCOUNL.......cvoeevecvieiectiee ettt ettt b st st st s b s s b s st s s 4 s Be s 42 s b b s bbb s bbb s s b s b s st s bbb bbb bbb bt s b s et aes

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 3. .ottt b sttt bbbt 1,467,952
5.2 Totals, Part 3, COIUMN O.......uvuiiicece ettt bbb bbbt bbbt 1,467,952

Total gain (10sS) 0N diSPOSals, Part 3, COIUMN 19........c.cuiiiiiiee ettt bbb bbbt s bbb s bbb e et e st

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium @nNd AEPIECIALION. ...........cciiueiiiiieiecee ettt a sttt s bbb s bbb s s bbb s bbb aes 74,042

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 TOtalS, Part 1, COIUMN 17 ...ttt bbbttt bbbttt
9.2 Totals, Part 3, COIUMN 4.ttt bbb sttt bbbt st 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ...ttt sttt bbbt n s
10.2 Totals, Part 3, COIUMN 1. ...ttt sttt ettt s bbb bbb bbbttt 0

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...........ceceriieriruiireierieesieresesee st ssae s sa st a s s b ssss e snsenans 59,589,415

12.  Deduct total NONAAMILEEA BMOUNES.........cccuiieieiciie ettt s bbb bbb a s s s R8sk s bbbttt b bbb

13. Statement value at end of current Period (LINE 11 MINUS LINE 12).......cuiirieeieiesie sttt ettt sttt st ettt s et s s s sss s sssaesnsansessnea 59,589,415

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YEAI..........c.veveiieeeieeeie ettt sttt b s bbbt ss et a st s st et s s b s e st n s e s snasssnsaes 92,859,398

Cost of bonds and stocks acquired, Part 3, Column 7....

11,692,399

Accrual of discount....... 152,922

Eal AN

Unrealized valuation increase (decrease):

41 Part1, Column 12 548

4.2 Part2, SECHON 1, COIUMN 5.ttt st a bbbttt s e s e saesas

4.3 Part 2, SECHON 2, COIUMN 3.ttt bbb a ettt s bt s b s s naeses

A4 P4, COIUMN 11ttt bbb e bt a et et s bbbt s s et s s ss st sees et 548

Total gain (108S) 0N diSPOSAlS, Part 4, COIUMN 19........c.iuieeiiiiieeicete ettt bbbt s bbb st s et b n st s st s et et et s s st enae 83,244

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ooeiieeiiiiieieiees ettt ettt sttt sees 14,399,287

Deduct @aMOTHZAtION Of PrEMIUM..........c.ciuiieeiiicte ettt ettt a bbb s s s sttt s et b s bbb et s s e b s s st e s st st es bbb bes s s e e s stenaesante 485,480

©® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COMUMN 15, e bbb s et s e a st e st en st en s st see s s s nae st
8.2 Part 2, SECHON 1, COIUMN 19.......u vttt bbbttt b bbb bbb ee s
8.3 Part 2, SECHON 2, COIUMN 16........cuivieiiieeiicieteccetete ettt bbbttt s e bbb s s s
8.4 Partd, COIUMN 15, ...ttt e bbb et s bbb s bt en bbb ee s b nae st 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN ..ottt sttt bbbttt
9.2 Part2, SECHON 1, COUMN 17......omiieiceie ettt sttt bbb bbbt en e
9.3 Part2, SECON 2, COIUMN T4 ...ttt s bbb bbbt n st enae e
9.4 Partd, COIUMN 3. ettt bbb bbbt bbb bbbttt b e 0

10. Book/adjusted carrying value at end of current period (LINES 1#2+3+4+5-8-T+8-9).........cocoiuireiiieieiietceiseee ettt ettt es et s bt s s s snas 89,903,744

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiieiiceeieieceieeete ettt sttt ae bbbttt et es sttt s se b s s st e s ntebes s naetnes 89,903,744
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Annual Statement for the year 2017 ofthe Ml@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........coceeverrrnes | correrrernenereiiennns TA416,448 | ..o 8,547,825 | .o, 7,761,628 | oo 7,368,702
Governments (Including all obligations 2. CANAUA........coiericcieceei et | et es e tenns | ereseietes st ss st et es et bennreaes | sreresieeteb ettt aetenaes
guaranteed by governments) 3. OthEr COUNMHES. ....vovererreress | ernrranessessesnsensssssssssesssssnsanes | seeesssssnsssssssessesssnsssssssssssens | sessesssssossenssssssssessanssnssnssesses | ossssssessossassssssnssessesssssnssnees
4. TOtAlS....oorverceeirireriesnrisenies | e 7,416,448 | ..o, 8,547,825 | ..ooovvrrnrrriniiinns 7,761,628 | oovovvrrnnirnirinns 7,368,702
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.oceiieeecesieeeeei | e 2,607,707 | .o 2,708,279 | .cooveirrene. 2,833,648 | ..o 2,400,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooeeiereiieiieeen | e, 3,702,055 | ..covcven 3,935,011 | i 3,930,005 | oo 3,500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....oserererinrirssrissinnenees | v 38,667,986 | ...oooovrrreririennns 40,057,247 | .ooovvvrinerennnens 39,904,066 | ..oooerrrreririnnnns 36,640,576
Industrial and Miscellaneous, SVO Identified 8. United States..........ccoevvvveeees | covrvereieriiieienas 34,741,408 | ..o 36,342,990 | .oovrvireieren. 34,811,726 | oo 34,652,788
Funds and Hybrid Securities (Unaffiliated) 9. Canada.........cccevevvverereeieens | e 1,025,748 | .o 1,073,805 | .ooveveeereinne 1,045,665 | ..ooovecvcrereicinns 950,000
10._Other CoUNtries. ......ocerrernecees | corvnerescrirssiencnes 1,742,392 | oo 1,751,219 | v, 1,743,894 | .o, 1,725,000
11, TotalS..ooverernirssrssrrnsrrsnes | v 37,509,548 | ...coovviriririns 39,168,014 | ..cocoovevrinciens 37,601,285 | .oovvrrirrririnnnns 37,327,788
Parent, Subsidiaries and Affiliates 12, TOHAIS....cveveeieeiescrinciincissisnis | et snisnis | cresenessnessssssssssssnsensensenees | sbesisssssesssssssseens s sentsans | fesssess s
13. Total BoNds......oocnssurmmmenssnnnns | covrrinnrinsninnnns 89,903,744 | ..ooovvriirris 94,416,376 | ..ocovvvrrrrneriiennes 92,030,632 | ..oovcrrenniriien 87,237,066
PREFERRED STOCKS 14, UNHEA SEAES......voovvecvecriies | reeeierieisiesiresesiensieens | reesieses s eessesssnes | sesesssesssesss s esssseseseas
Industrial and Miscellaneous (Unaffiliated) 15, CaANAUA. ... et | cerrieinsesissississsssssssnssssess | sstssseesssessess st essensns | sessessens sttt st
16. Other COUNMHES........covueiecies | eriiriiniiississississisnissisiins | cressnessiessmsssssssnissssnsenies | cessssssssssssssssssesse s
17, TOtAlS. .o | v 0 ] e 0 | o 0
Parent, Subsidiaries and Affiliates 18, TOHAIS....eueeieciiciicinsissisies e | cressnessiessnsssssssnss s nsenies | ceesesssessss st
19. Total Preferred Stocks......e.. | ocoovvvnirniiiniiiniiinniiciicnens 0 ] e 0 [ oo 0
COMMON STOCKS 20. UNited SEALES.......vvvurveecvicrins | crrerererieisiesiresnesisessiee | covseesiessessssesssesssesssesss | sesessessessssesssesssessssseenens
Industrial and Miscellaneous (Unaffiliated) 21, CANAAA. ..t | et sienes | eeeee ettt ettt | Srestens et nen
22. Other COUNTIES. ......ccuriniinns | o | oo | sossssssssssssssssessnesssesssessens
23, TotalS....cocoorriniirieicisiniins | v 0 ] e 0 | oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....ooiviiiieiisiisiisiins | | o | s
25. Total Common StOCkS.....co.. | covovreviiniiniiiniiniiisiinens 0 | oo 0 [ oo 0
26. Total StOCKS.....csuusesessmssnesns | v [0 OO (01 PR 0
27. Total Bonds and Stocks...... | ....cccccovvvees 89,903,744 | ...cooovvvvrers 94,416,376 | ...ovvvvrrrcrinne 92,030,632

S104




Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. U.S. Governments

1.1 8.2 9,180,645 | 9.7 | T416,446 | .oovveerces
1.2 vien0.0 [ [ 0.0 [ | e
1.3 0.0
14 .0.0

...0.0

1.5 .
....0.0

1.6

..8.2

1.7 Totals

. All Other Governments
2.1

.00
22 .00
23 .00
24 0.0
25 0.0
2.6 .0.0

..0.0

2.7 Tofals...

S0IS

U.S. States, Territories and Possessions, etc., Guaranteed

31 NAIC T nes | s | s 2,064,599 |......cccoenenee 543,108 | ..o 2.9 | 371,378 | 34 | 2,607,707 | oo
32 or0.0
33 .0.0
34 .0.0
35 .0.0

36 ...0.0

3.7 29

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

504,168 |.............. 1,500,785 1,047,102 |..................650,000 | ..oovvvvivvinniiiiinnn it XK [ 3,702,055 v [ 2,958,549 1 3,702,055

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC1. 3,129,226 | .. 16,893,408 | ............13,244,712 | .. .38,383,944 | ...
5.2 NAIC 2. cor | [ —————— SUESUSNSSUSURY OSSOSO (NSURRINY, 0.0, GRS IO 0.
............................ 0
............................ 0
........ 0

..284,042 |...

....284,042 |....

..................................... 38,667,986




Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
2,034,773 8,812,607 3,207,289 . 25,520,676 . 22,844,061

449,964 8,894,036 1,548,111 ...16. 14,373,249 . 14,055,299
500,000

90IS
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Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
[(6) B 5,675,093 34,433,413 | .o 23,649,965 | .............. 9,583,562 | ... 1,612,181 | o0 | 74,954,214 74,954,213
.| (d)... .449,964 | .. ...8,894,036 |.. 1,548,111 .14,665,488 14,055,299 | ...
()0 |0 e | i) | 0 |0 | 0
(d)eererererieeieeen0 [0 e 0 | e | 0 |0 [ 0
)0 | 0 0 | 0 | 0 | eeieee0 | Q) 0

Line 10.7 as a % of Col. 7

.. (d)...

0

..284,042

. ..1,612,181
......................... 1.8

.89,903,744

Total Bonds Prior Year

286,607

............. 31,158,681
............... 7,494,377

............... 6,899,948
.................. 526,406

............... 1,107,435

....19,425,237
....14,373,249

............. 79,425,237
............. 14,373,249
.................. 500,000

38,424,869 |....

......................... 7.9

7,426,354 | ...

...1,107,435

11.8 Line 11.7.85@ % 0f COl. 9...cccoivriiiiiieisinrncnsieiscnsinesnnnes | sevsnseensmsensnnnnene9:D | iiniiiisisnsnins 406 | oo 409 | oo 19 | 1.2
12. Total Publicly Traded Bonds
............. 23,649,965 |...............9,583,563 |...............1,612,181 79,425,237 | o840 | el 74,954 213
............... 8,544,901 | ... 1,287,057 | oo 214,373,249 | 152 | e 14,055,299
................................................................................ 500,000 ...0
]
.......................... ..284,042
..1,612,181 .89,293,554
Line 12.7 as a % of Col. 7.... 6.9 | ... .43. ...36. .18
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........c.ccceeveveer | covvvvrrriirnnnnd 6.8 | .oiiiiiiinn 428 | o, 35.8
13. Total Privately Placed Bonds

..349,136 |..

13,7 TOAIS ..o sesssssssesssssnenins. | enenesinseniesesssnsees0 [ eeeeeiesesienssieeensn0 [ 349,136 610,190 | .ovoevveevereeieneee0.7 [0 0.0 e XXX s 610,190
13.8 Line 13.7 asa % of Col. 7.... ..57.2 .100.0 |... ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........coccverrecnee | corvrnnnrininninnenn0.0 | oo 0.0 | e, 04
(@) Includes $.....610,190 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....383,758 current year, $.....392,961 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $.....284,042 current year, $.....286,607 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2§........

0; NAIC3S....

0; NAIC4S........ 0;

NAIC 5 $

NAICBS......... 0.




Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIIGAtIONS.......cvoevieciicicieieictie et | evessssesses s essssnas | ensessesesas 5,674,563 | ..ecvvererirrereriereiieiins | e 1,467,563 |....ccoevneee. 250,644 | .......... XXX oo | e 7,392,770 | ovvevereerererene 8.2 | 9,148,822 | oo 9.7 | 7,392,770

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities 0 |

14,215 23,676 23,676 |.

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities.....
3.4 Other Loan-Backed and Structured Securities..

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities...
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities

.............. 1,012,816 |...........11,420,632 |.............9,526,982 |.............1,104,378 |............... 456,785 | ... XXX.oooiiviii [ 1000000 23,521,593 | o262 | ... 24,164,954
2,116,410 |. 5,756,818 | ... 3,717,730 |. 3,154,233 |... 401,202 | ........XXX... .15,146,393 14,715,642

............ 23,521,594
15,146,392 |.

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2 Residential Mortgage-Backed Securities... SBUTT3 | e ——— .

D,0.0, O IR 33,659,640
31773

............ 37,054,055
..97,342

............ 32,949,450
L3778

6.3 Commercial Mortgage-Backed Securities. SO O . 307,317 |. ..307,317 ..308,160 307,317 |.
6.4 Other Loan-Backed and Structured Securities.. . 1,934,211 |... ..607,550 |. XXX 3,610,820 2,934,368 3,610,820 |.
............ 12,059,220 |............17,706,643 XXX.ovoeieins | e, 37,509,550 voeennn40,393,925 rennnnn. 36,899,360

Hybrid Securities
7.1 lIssuer Obligations
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities..
8.5 Totals




Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO...........cccccovvvevireenees | v ) 0.0 GO )%, 0, GO S D90, SO R ). 0.0 GO S XXX ovireieiens [ ereevieseseesneenns | e [0 0.0 [ | e 0.0 | oo | e
9.2 Bond Mutual Funds Identified by the SVO........cc.cocceevieveieeeceices [ e L. S P XXX e | e, XXX oo | e, L. S I DS SO [ RUULS [FOUOORRRON [0 0.0 [ | e 0.0 {1 [
9.3 TOAIS...v.eetectieecte ettt ennes | eeeseraas L. S P DS S I DS S I LS S P DS S [P {1 I [0 0.0 | oo O 0.0 [ oo {01 I 0
Total Bonds Current Year
10.1 1SSUET OblIGAtIONS.......vvveceireieicircieiessie et | evseensennee 3,386,223 | ............ 30,785,588 |............ 27,908,968 1,210,979 | .......... ) 0.9 GOSN DO, 70,783,765 | ..o LN ) 0.9 G R ). 0.9 GRS IR 70,173,576 | ..cvvvvrrrnee. 610,190
10.2 Residential Mortgage-Backed SECUMLIES..........co.ewreivriinieininieieniens | ereisiinnnns 2,155,109 |....cccoo.... 5,771,033 | .oveinns 3,720,166 401,202 | .......... ) 0.9 G DO 15,201,842 | oo 16.9 | .o ) 0.9 N R ) 0.9 RN RSN 15,201,841 | o 0
10.3 Commercial Mortgage-Backed SECUNHES............ccccvveveveereniieeeees | e (V1 [0 307,317 | e [0 I 0. D90 T T 307,317 | o 0.3 [ D.9.0, SO B ). 9,0, S DR 307,317 | o 0
10.4 Other Loan-Backed and Structured SECUMtES.........c..evrverrererresreienns [ cvrreirernninns 583,725 |..ccvcvrennn 1,934,211 | .o 607,550 |..cverrrrnns 485,334 | oo 0] ) 9.9 GO DR 3,610,820 | ooovevereirereinns 40 | ) 0.9 I U D..9 ST O 3,610,820 | covvvvverererirerines 0
10.5 SVO Identified FUNGS..........coeviveieieiisiecsee e | seenseeais L. ST P .S S I DS S I L. S I XXX e | e {1 I [0 P 0.0 [ .S ST I .S S [ (U I 0
10.6 TOAIS......ocveieieececectee ettt snanes | ereeiinienea 6,125,057 |............ 38,490,832 | ............ 32,544,001 |............ 11,131,673 | e 1,612,181 | oo (1] IS 89,903,744 | ..ccovvverne 1000 |........... D09, ST DU XXX oo [ e 89,293,554 |......covue. 610,190
10.7 Ling 10.6 85 8 % Of COL 7...uovieiiiiieieietisi et essnessnsens | evsensssssessessssneas 6.8 | oo 428 | oo, 36.2 | oo 124 | oo 1.8 | o, 0.0 | v 100.0 |, XXX oo | v .0 S IR DS I 99.3 | o, 0.7
Total Bonds Prior Year
11,1 1SSUET OBlIGAtIONS........covecveeeiecieicecee ettt | eveeiensenee 6,117,901 |........... 30,024,065 |............ 34,424,679 |.............. 5,163,530 ...167,583 | .......... ) 0.9 NN DO ) 0.0 G PO D.0.0 G DU 76,497,758 | ....ccveveveeern80.9 [ 76,497,758
11.2 Residential Mortgage-Backed SECUMtIES...........ccvveveveerieiiereiiiceiies [ evreveirins 2,577,342 |.............. 6,289,490 |.....co...... 3,532,404 |.............. 2,105,717 ...339,854 | .......... ) 0.9 G DR ) 0.0 I IO D-0.0 G DU 14,844,807 | .covvvereeeeean 157 | 14,844,807
11.3 Commercial Mortgage-Backed SECUIHES............ccccvveveviiieeiieriiicees [ [ | cvveereienienens 308,160 | ..cvveevereererieereieeies | erveeenveeereneeeeniniees | cererenen XXX e e )00, S DS D9, 0. SN DR 308,160 | .coveevereriieeenn0.3 | 308,160
11.4 Other Loan-Backed and Structured SECUMHES...........covvvevrereirenrnienns | cvreireinniens 278,133 | .o 2,110,766 |...ocovrrernnn 387,816 |..oovoeeeerree 157,653 | oo | e e XXX i ) .9 RN PR ).0.9 T PO 2,934,368 | .oovvriieriienn 3 | 2,934,368
11.5 SVO Identified FUNAS........cccovevriveieiciieieeseesese s ssssenies | sresseens .0 S .S N D00, S [T 0.0, RN IFSTROND 0,9, SN FTUrororo oo RO ORRS PURRRN XXX oo [, S T I 0 [ o000 [ [
11,8 TOAIS. ...t nsnes | enseinnienies 8,973,376 |............ 38,424,321 | ..o 38,653,059 |.....o....... 7,426,900 |....ccoonnn 1,107,437 | oo (V)N I ) 0.9 R PO ) 0.9, CHNRI PR 94,585,093 | .........cce0..r...100.0 oo 94,585,093 | ...coovviereiriienns 0
11.7 Line 11,6858 % Of COL 9. .uiviiiiiiiieciitsi et sssens | ensenssssssensesessneas 9.5 | i 406 | oo 40.9 | o 7.9 | i 1.2 | e, 0.0 | .0 ST P DS S T 100.0 [ e XXX | i, 1000 | oo, 0.0
Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS..........cvucvieieciiiiieicree et | eveieniennes 3,386,222 |............ 30,785,587 | ............ 27,559,833 |.............. 7,230,954 |...covvnen 1,210,979 | ......... XXX oo | e 70,173,575 | oo 781 [ 76,497,758 | o809 | 70,173,575 |........... XXX
12.2 Residential Mortgage-Backed SECUMtiEs............covveveeeeecvecreieeceieis | eveiriiennns 2,155,109 |.............. 5,771,033 | ..o 3,720,166 |.............. 3,154,332 | .o 401,202 | .......... ) 0.0 G I 15,201,842 | .oovvvvereeen16.9 | 14,844 807 | o157 [ 15,201,842 |........... XXX
12.3 Commercial Mortgage-Backed SECUMLIES............vrrierrereireireieininns | eerreerreirssneensinnens | ernneeneenneeseensnnsennees | vereeneenennneend0 73317 | viieiiiriirieneninieies | ceereiseeeeineneseeneens | ceeeens ), 0.9, GO DR 307,317 | oo 0.3 000 308,160 | o033 [ 307,317 | .. XXX

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

12.6 Totals.......
12.7 Line 12.6 as a % of Col. 7
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

Total Privately Placed Bonds
13.1 Issuer OblIGations............covviiiiieeeeeeecceeee e
13.2 Residential Mortgage-Backed Securities..
13.3 Commercial Mortgage-Backed Securities
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds

13.6 Totals
13.7 Line 13.6 as a % of Col. 7...
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

10.

".

12.

. Cost of short-term investments acquired

. Book/adjusted carrying value, December 31 Of PriOr YEAI.........c.ovviuiiriiirsee s

. ACCIUAL OF QISCOUNL. ... bbbt

. Unrealized valuation inCrease (ECTEASE)...... ...ttt sseseees

. Total gain (I0SS) ON QISPOSAIS........c.viviviriieiiiieieteeeiri ettt s bt es s

. Deduct consideration received 0N diSPOSAIS..............c.cveviiiiiiiiiiiiiiiiieiecieeeeeeee ettt

. Deduct amortization Of PrEMIUM...........cooviiiiiiieicc et bbb

. Total foreign exchange change in book/adjusted carrying ValUe..............cccceveeiniieiiiireeieeseeeessee e

. Deduct current year's other-than-temporary impairment reCognized............c.coueeriienereniiesseeesieeseeeenns

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccccoeverivvirererrieririeenenns

Deduct total nonadmitted amounts

................................................ 1,725,694

7,096,518

................................................ 1,725,694

7,096,518
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch. DB -Pt.C -Sn. 1
NONE

Sch.DB-Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

SI11, Si12, SI13, SI14



SLIS

Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Othgr (a)

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........c.cvivieeieiicteee ettt s et s et es s sae s sssaens | essesssssssessssssessss s sssassse s s st esses s besses e bensssasssnsand 0 [ ettt tes | Shebeea et bt et b e b e b s et b bbb a et s e s b be st esnaete | ebettisaebesea et et ee et b Rt s s b b s R b s st b st s s et naes

2. Cost Of CaSh EQUIVAIENTS BCGUITEA...........cceveiieeieiiere ettt bbbt bbb b st b s b b se b b seaes s snbess | sbebsssetessssesessseseb st et e s s e b e b s st et s e st anaes 312,158 | oo 2,523,994 | ..ooviiee s 588,164 | ..o e

3. ACCTUAI OF BISCOUNL........ooveeienieiiciie bbbt | Sebietbbee bbb bbb 1,006 | oo 1,006 | oo | e

4. Unrealized valuation iNCIEASE (AECTEASE).........evururrereererrereiseseeeseiseesseesseseesessessssssessessssssessessassnssessessasssssessessssssssessessassnns | sesessessessssssssesssssssessessasssssnssesssssnssessessnsnnssens 0 | oottt a st s s | ebeetsa ettt et et et st s st s e s et st s st st es s s e bensesaens | Steseetnaesees et s st a e e st s et bt s bt sae s s e

5. Total gain (I0SS) ON QISPOSAIS..........veevereieerieietese ettt ettt bt s s st st b st es st es s bt s s s s st ssesses et ensesans | sbsessesssssssessssastes et asben e s bes s s e s e s b sttt n e s banes 0 | ettt ettt en et | ebeetst st e st s et s st s e ae et s s st n s s bensntans | Steseetinaesees et s st a e e et b st s bt s b b s sa ettt

6. Deduct consideration reCeIVEd ON QISPOSAS..........c.cceuiiiuireiireieiiete ettt a bbb s bbbt s s b s s sebessnns | stessssesassssesesssses e b st et es st e s e s s st et s naesabas 2,525,000 | oo 2,525,000 [ ..ouiviviiiieiiereieeee st | s1esess ettt sttt s e bbb aees

7. Deduct amMOrtiZation Of PIEMIUM.........ccceieiiieieicte ettt ettt s bt s sttt st bbb et et ss st b essebes s sesesessebesssssesssantasans | sbsssetesassetessssssesassetesessssesssstebessnsetessssebansssetessnand 0 [ ettt ettt ettt s sttt s enaetes | stetebetetes bt et a et e st et et e et s s bt e s s ae et esaebesensetesanaete | netetesisaetesesaetesae et et s e et et s et b en Rt et et ena et s et et seaetanans

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.vueuiurierirreririeieieree e eeseseens | sesessessessssesssesesssses st sns s s sesses s et sns et snsesesses 0 | ettt ettt ettt ettt ettt r et n et ssnssteressenenes | chesstsesesssetesssetessssetesasseaesssntesassesesessenetensnsesassnnese | nebessissesessstesesissetesetet et e et et en st et ee et et n et et s seneranans
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9)..........ccceiiiuirriireiiieeeiirees e eteiesinies | crebesissse bbb bbbt eee 588,184 | .o (O) [ oot 588,164 | v 0
11. Deduct total NONAAMITIEA @MOUNLS...........cc.ciiiiiiiiiiirii bbb | bbb 0 ettt s | bbb | ShE e
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.uiuiiuiieiieiiitiie ittt sstes s tsssessssssssssssesssssnsessssas | sossosssssesssssssesssssssassesssssssassesssssssessessssnses 588,164 | ..vveeicreieiet e {0 OO OO 588,164 | v 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment..........ccccevveeviverriicrnnnn, Inst'l MM
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Any Other Class of Assets - Unaffiliated
[ Stabilization RESEIVE FUNG..............ccemrmemeermeermeeeesereeees [ [Providence.............. [RI....... [ Washington Trust INVEStors...........oooooovooovovosecsssrcsr. | [06/16/1975] ...ooooveree | v 53,748,178 | ......... 59,969,221 | ....... 59,589,415 | ... 1,467,952 | ........ (74,042) EFRIN I P I
4299999. Total - Any Other Class Of ASSEt = UNAMfIIEG. ... ...t i | s 53,748,178 59,969,221 | ....... 59,589,415 | ..... 1,467,952 | ........ (74,042) | .coooovvincenn0 | e 3,259,310 | coooovvrienniecn0 | e, 3,254,821 XXX
4499999, SUDOLAL = UNAFAIIBIEA. ... veeereerrrere ittt 8480 840888t | cenneeas 53,748,178 | .........59,969,221 | ....... 59,589,415 | ..... 1,467,952 | ......... (74,042)| ... 0] ..3,259,310 | o0 | e, 3,254,821 XXX
AB99999. TOMAIS.........vvovveeireiveeiesesireesseeeseeiseeeeeessee s ss s s s s s s e s e s e ee b e ssees e e e e e s et seese Hieebbee s e s e ettt ensenniens | eniiiens 53,748,178 | ......... 59,969,221 | ....... 59,589,415 | ..... 1,467,952 | ... (74,042) | ..oovvvrrrnnn 0] ... 3,259,310 | oovvvvrverirnnn, (V) 3,254,821 | ovvvrieriinn 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

V] E

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 ED 6 |US TREASURY N/B..... ...109.859 (13,598) [ oo [ e | 8125 | 7470 03/28/1995. | 08/15/2019.
912810 EG 9 |US TREASURY N/B..... L A17.250 | ...........2,227,750 | ..............1,900,000 | ... 1,955,210 |.... v (18A12) | e v [08.750 |, 7.500 04/12/1995. | 08/15/2020.
912810 EH 7 |US TREASURY N/B..... . 117.765 700,000 | ... 699,034 263 [ reeveveereenniees | cvveeieeeieseesniiens | oo 1875 | e 7.920 11/08/1991. | 02/15/2021.
912810 FG 8 |US TREASURY N/B..... LA27.343 . 636,719 | 500,000 | ... 499,950 K [SURRTRURRURU DURRURRRRTRRRR) IO 15 ) I PO 5.250 06/07/2007. | 02/15/2029.
912810 FP 8 |US TREASURY N/B..... ..132.843 ....1,000,000 | ... 967,613 1,619 | o | e [ 0008375 | 5.720 07/05/2001. | 02/15/2031.
912810 QT 8 |US TREASURY N/B..... ...107.531 250,000 250,647 (18) [ oo | e | 203125 | 3.100 12/01/2016. | 11/15/2041.
912828 M8 0 |US TREASURY N/B..... 99,386 T | e [ [202.000 |, 2.130 12/30/2015. | 11/30/2022.
912828 N3 0 |US TREASURY N/B..... 245,756 (142) | coveeererseriens [ e [ 002,125 [ 2.050 11/28/2016. | 12/31/2022.
912828 XG0 |US TREASURY N/B..... 175,906 (191) | e [evnernsnnssissiinne (002,125 |, 2.000 07/29/2015. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation 7,392,771 ...(30,357) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E UM 9 [G24188.....ciicieeicieeiseissiesiesisesssissssssssesssssssssssssssssssesssssssssssssenss | neveee | oo | evveenenndh [ | i ,008 [ ...107.845 | i 4,400 | i 4,080 | e 4,069 B | e [ [2006.000 | 5.970 07/23/2008. | 07/20/2038.
36205K WE 8 |GN 393145 . 12,211 (ST [FFURRTRURRURU PRSP By 410 I PR 7.520 05/29/1997. | 05/15/2024.
36208C 7L 5 | GN 447399. . 104.086 | ...oooovireirrenn 5,978 | i 5,743 | 5,775 (10) [ oo | e | 207500 | e 7.180 08/07/1997. | 07/15/2027.
36210A  VC 8 | GN 486711 .. 100875 | v 1,640 1,626 1,620 8 | [ | 00006.000 | e 6.350 . . 10/30/1998. | 11/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities . XXX 13 0 0 XXX XXX | e I 1,693 XXX XXX
0599999. Total - U.S. GOVEINMENL. ... 7,761,628 XXX 416446 |0 | (30,344) 0 0 XXX XXX | s 195,611 | ..oo.ud 522,900 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063B T8 5 | CALIFORNIA ST....ooiiiiiiiieinsieiesiseiss st ssssssssssesssnsses | sevnes . 2] ... 1FE 577,750 |...115.224 543,109 (7,704) | covoeveeeieiien | cereieenesereeens | 0005.000 | oo 3.150 03/15/2013. | 02/01/2026.
341150 M5 6 | FLORIDA STt sssesss s sssssesssesssssssssesssssnsssens. | seeees . 2| 1FE 621,530 |...110.913 550,103 [ ...veeerrerieririeens | veereeens (13,680) [ ..vvevevercerreinns [ ervrmeeneeiseirnernns | 20.5.000 | e 2.020 07/11/2012. | 07/01/2022.
419791 U2 2 [HAWAII STttt sssessssesssenes | eveons . 2| 1FE 639,375 |...114.851 571,239 | .o | s (13,945) [ ..o [ erverivervinirneinns | 20.5.000 | oo 1.900 11/27/2012. | 11/01/2024.
882722 XY 2 |TEXASST. . . 2| 1FE 544,765 |...111.499 517,867 (4,559) [ ..overeerveirneins | cevrneensenseiineinns | 20.5.000 | e 3.920 05/18/2011. | 08/01/2029.
93974C G5 3 |WASHINGTON ST.....ooruiieririssiminsenissesssessssssssssssesesessessssssssssesssssessesssesnes | soveace . 2| 1FE 450,228 |...111.461 425,389 (6,952) [ ...ovevvensrieniins | cvvnerinirnnniissiens | 205,000 | e 3.030 04/08/2014. | 06/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccccocviinas . 2,833,648 XXX 2,607,707 ) 0 0 XXX XXX XXX | e 39,168 | ........ 120,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ettt . 2,833,648 XXX | 2,708,279 | ............2,400,000 | ............. 2,607,707 ) 0 0 XXX XXX XXX | e 39,168 | ....... 120,000 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
03588H DY 9 |ANNE ARUNDEL CNTY MD........ 2| 1FE 550,235 |...114.814 529,251 (4,953) [ .ooververvrineins | eeerneenerinneiiseinns | 20.5.000 | e 3.760 06/20/2013. | 04/01/2033.
438670  F4 8 |HONOLULU CITY & CNTY Hl...oovrvriricrierirriierissisenieniesessseissssesienienenne | vevenee | oo | evvenirenni [ v 1FE ...115.246 438,189 (T,267) | e [ v [ 20005000 |, 2.870 04/11/2014. | 11/01/2028.
442331 3D 4 [HOUSTON TX..ooroiiriereinerierinsesessssissesssssssssessssssssssessssssssssessssssssssanses. | sevnne | oo | eevesnnnen ] [ ovees 1FE ...100.695 250,000 | ... 250,000 [ ..oveeerrcrirerirneenns | e | e | [ 20003.528 [ 3.520 12/20/2017. | 03/01/2028.
544646  H7 0 |LOS ANGELES CA UNIF SCH DIST......occuivimrienrrierienireeserssssnensensssesnnees. | eevnees | [ vvevereres | vevens 1FE| .... ...105.033 500,000 525,328 | ... | e (16,558) [ ..vvvvrererncerinins [ ervereneririnerneinns | 000.5.000 | e 1.560 05/09/2012. | 07/01/2019.
576000 ML 4 |MASSACHUSETTS ST SCH BLDG AUTH 2| 1FE 566,040 |...114.687 . 537,267 (7,359) [ ..o | e | 20.5.000 | e 3.250 11/18/2013. | 08/15/2026.
592112 QH 2 |MET GOVT NASHVILLE & DAVIDSONC . 2| ... 1FE 536,787 |...119.929 517,852 (8,038) [ ..ooverrerreirerins | cevrreerrerirseiseiinns | 200.5.000 | e 2.760 08/04/2015. | 07/01/2029.
815626 GQ 3 | SEDGWICK CNTY KS UNIF SCH DIST B (. 1FE| oo 400,000 |...124.717 400,000 | ..ovverrrirenniiennes [ e e | e | 00n8.220 | e 6.220 05/06/2009. | 10/01/2028.
92817S  KC 1 |VIRGINIA ST PUBLIC SCH AUTH.......ccooireniensnrnsnessenssrsssenssneenes . 2| 1FE 547,560 |...102.214 504,168 (6,944) | ..oveovvnvrnniins | cevncinsrinsiiisniinns | 000005250 |1 3.790 01/06/2011. | 08/01/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation s 3,930,005 XXX ..3,935,011 | ..............3,500,000 | ............. 3,702,055 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . . 3,930,005 XXX | .. ..3,935,011 ....3,500,000 | . 3,702,055 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
040484 NR 4 | ARIZONA BRD OF RGTS UNIV ARIZO. 488,468 |...119.703 | ..o 478,812 | s 400,000 | ... 474,766 (7,881) [ ooeveeeveirseins | ceveeinsenneiieninns | 002.5.000 .o 2.520 02/26/2016. | 06/01/2031.
059231 UE 8 |BALTIMORE MD REVENLUE......... 561,120 |...114.730 | ................573,650 | ....... 500,000 | ... 539,724 (5,849) [ ...ocvocervrirerns | cevreenerirseineinns | 20.5.000 | e 3.510 02/20/2014. | 07/01/2030.
072024 RS 3 |BAY AREA CATOLL AUTH TOLL BRI 612,095 |...112.79%4 | ................563,970 | ....... 500,000 | ... 554,779 [ oo | e, (12,142) | oo e | 2..5.000 | ... 2.280 01/22/2013. | 04/01/2028.
114894 XJ 2 |BROWARD CNTY FL ARPT SYS REVEN 304,070 |...120.844 . 250,000 | ... 303,528 (542) | covereerrriseriens [ e [ 205,000 | 2.510 11/08/2017. | 10/01/2029.
160429 VX 1 |CHARLESTON SC WTRWKS & SWR REV 394,467 |..112.779 383,758 (9,203) [ oo | cevrerverirnriseinns | 20.5.000 | oo 2.050 11/01/2016. | 01/01/2024.
160429 WE 2 |CHARLESTON SC WTRWKS & SWR REV 177,224 |..112.210 172,413 (4,135) [ oo | cerneenensseiiseinns | 20.5.000 | e 2.050 11/01/2016. | 01/01/2024.
167593 RG 9 |CHICAGO IL OHARE INTERNATIONA........covvvivirirerierinns 475,868 |...116.769 | .................496,268 | .........cc...... 425,000 | ... 465,068 (4,976) [ ...veovvvrircrns | cevreererirseriseinns | 200.5.000 | e 3470 10/08/2015. | 01/01/2030.
167736 F7 7 |CHICAGO IL WTRWKS REVENUE..........ccocomiriniiriinns 296,740 |...117.843 o 250,000 | ... 290,428 (3,960) [ ..oovvvncvrrrireins | cevneernseiineineinns | 202.5.000 | e 2.910 05/13/2016. | 11/01/2027.
176553 FW 0 | CITIZENS PROPERTY INSURANCE CO. 261,833 |...101.515 | .................253,788 | ....... 250,000 | ... 250,815 (1,902) [ ..o | eevveernenirneineinns | 200.5.000 | e 4.200 06/30/2011. | 06/01/2018.
19464V  CA 6 |COLLIER CNTY FL SPL OBLIG REVE.......ccovuriririreiiniiesiieeiseisiissises s 614,320 |...108.492 | ................542,460 | ....... 500,000 | ... 543,153 | .ovvveeieeierreries | e (15,184) [ ovvvveveeviisrins [ erverinsiiisnirsninns | 000.5.000 | .coo 1.770 02/21/2013. | 10/01/2020.
196558 SK 7 | COLORADO RIVER TX MUNI WTR DIS........covverrrrrrrnnes 123,462 |..123.925 | ..o 123,925 | e 100,000 | ... 123,393 (T0) [ ooevereererineins | eevrneenseiseiseinns | 20.5.000 | ..cec 2.360 11/16/2017. | 01/01/2029.
196632 LW 1 | COLORADO SPRINGS CO UTILITIESR 544,580 |...109.582 500,000 | ... 514,793 (A779) [ oo | e | 20.5.000 | oo 3.900 01/06/2011. | 11/15/2023.
196707 TQ 6 |COLORADO ST BRD OF GOVERNORS U 495,758 |...120.684 . 425,000 | ... 480,896 (6,900) [ ..ooverneerrrireins | cevreerneniiseiineiins | 20.5.000 | e 2.950 10/20/2015. | 03/01/2032.
235416 3K 8 | DALLAS TX WTRWKS & SWR SYS REV. . o e [l IFE | 295,340 {...102.692 | ................256,730 | ....... 250,000 | ... 255,078 (6,646) [ ....covvevrircrs | cerreererirnerneinns | 20.5.000 | e 2.250 07/07/2011. | 10/01/2018.
249182 FW 1 |DENVER CITY & CNTY CO ARPT REV.......oviiiiieineiieiiesieeiseseissssissniens e |l AFE | 618,270 |...113.849 | .................569,245 | ................. 500,000 | ... 560,646 | .....oovvrrireriririns | e (T1,617) | oevereciivenns | e | 20.5.000 | oo 2.350 10/11/2012. | 11/15/2022.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year | Acquired Date
25477G  EB 7 | DIST OF COLUMBIA INCOME TAX SE.......ccouvmirimerimieiinisrinsrieriesesenissnesnes | woenes 2| 1FE 526,180 |...108.256 .541,280 500,000 | ... 507,950 (3,059) [ ..o | cevrerverirnrineiens | 000.5.000 | e 4.300 04/08/2011. | 12/01/2026.
254845 KQ 2 |DIST OF COLUMBIA WTR & SWR AUT......ovvuiririreirneieiiniins 2| 1FE 488,412 |...118.138 463,626 (8,576) [ ..vuverueerveiseins | ceveeirneeinseiseinns | 102.5.000 | e 2.430 01/13/2015. | 10/01/2030.
29270C UJ 2 |[ENERGY N W WA ELEC REVENUE.. ..101.788 506,924 | ..o | e (13,622) [ ..o [ ervrereveriririrseinns | 20.5.000 | ocec 2.200 06/21/2011. | 07/01/2018.
3133XD VS 7 |FEDERAL HOME LOAN BANK...... ...109.078 994,039 1,819 [ | e | 2005250 | 5.470 06/05/2007. | 12/11/2020.
343136 U8 8 | FLORIDA ST TURNPIKE AUTH.......oevvirimrimeinerinerierienisseessssssssssessesssssenns | vereees ..110.673 523,324 (6,150) [ ..ouverrerrrrrrerns | eevrveerrerirseinernns | 200.5.000 | e 3.570 06/24/2011. | 07/01/2023.
438701 C9 3 |HONOLULU CITY & CNTY HI WSTWTR... ...105.062 284,042 (2,565) [ vooovevreeenrienerees | evvereeseennieenriens | 000.5.000 | ... 3.990 09/02/2015. | 07/01/2023.
438701 D6 8 |HONOLULU CITY & CNTY HI WSTWTR... ...105.007 223,176 (2,015) [ oo | eevrneenerinseiseinns | 20.5.000 | e 3.990 09/02/2015. | 07/01/2023.
442435 4C 4 |HOUSTON TX UTILITY SYS REVENUE 2| 1FE 321,879 |...118.709 315,784 (5,838) [ ..ovevreririsnis | eeveriiseiseiieniins | 000.5.000 | e 2.470 12/12/2016. | 05/15/2026.
47770V AW 0 | JOBSOHIO BEVERAGE SYS STWD LIQ........cvueereineierienieeisenssssissiseenens | eeneee | oo [ ereerienes (. 1FE| oo 500,000 |...101.198 500,000 500,000 | ..ooveverrerireeirnenns | e | e | [ 200.3.088 [, 3.080 01/29/2013. | 01/01/2022.
485429 LH 5 |KANSAS ST DEV FIN AUTH REVENUE.........cccocvimriieirinirerierencesenineeines | eveens 2| 1FE 410,050 |...106.369 350,000 371,216 (2,224) [ cooeveevvesreseiees | cvveriissrissiissiinns | 002.5.000 .. 2.820 12/01/2011. | 12/01/2020.
49151E 4G 5 |KENTUCKY ST PROPERTY & BLDGS C....cocoourvrrerrieirseiineisseniessseeneesanees | eoveene | oo [ eeevieees (. 1FE| oo 750,000 |...119.694 750,000 750,000 [ .oovvecrrcrierineinns | e | eeeessissiiesens | o 008,155 [ 6.150 10/28/2009. | 11/01/2029.
544495 M2 7 |LOS ANGELES CA DEPT WTR & PWRR.......ccooverierrimerierinenieeesssesssnsnensnns | eernees | o [ everireei | oevens ...118.459 500,000 567,752 (8,629) [ ..ovvvvreerrireris | cevreernirirseineinns | 200.5.000 | e 2.850 03/06/2015. | 07/01/2030.
546398 6G 8 |LOUISIANA ST PUBLIC FACS AUTHR ..108.813 500,000 531,735 (3,008) [ ..o | e | 004000 | e 3.180 11/08/2016. | 12/15/2031.
546540 MT 9 |LOUISIANA ST UNIV & AGRIC & ME ...116.248 277,597 (3,775) [ ooevereervriserns | cevneernerinseiseinns | 20.5.000 | e 3.110 09/25/2014. | 07/01/2031.
590545 MC 0 |MESA AZ UTILITY SYS REVENUE ..114.345 534,043 (8,911) | cevevevereieiien | eereirereieseiiennns | 000.8.000 | .o 3.900 12/02/2010. | 07/01/2021.
59259N  ZH 9 |MET TRANSPRTN AUTH NY DEDICATE.........cccosvvrmeererirnrins ...154.202 306,785 (128) | coveoeerrrineieens [ v [0 7.336 [ 7.120 04/23/2009. | 11/15/2039.
59266T EC 1 |[METWTRDIST OF STHRN CA.....cooviviiririiiisnieriesiesiseissisesiesiesesseens ...110.687 . 150,000 | ovouvverreerierirenes [ [ | e | 8947 | 6.940 12/16/2010. | 07/01/2040.
59334D HG 2 |MIAMI-DADE CNTY FL WTR & SWRR ...113.100 .508,950 460,489 (1,943) [ oo | cerneeneenneiiseinns | 202.5.000 | .cco 4.450 10/03/2013. | 10/01/2033.
59334P EH 6 |MIAMI-DADE CNTY FL TRANSIT SAL......covvveririrernirierinnas ...107.484 .107,484 107,102 (2,740) [ .oovvoevereeeeies | cvierieeriseiieniiens | 002.5.000 ... 2.070 07/20/2012. | 07/01/2020.
603827 YM 2 | MINNEAPOLIS-SAINT PAUL MN META ...122.809 202,694 (3,049) [ oo [ 10005000 [ 2.780 12/07/2016. | 01/01/2026.
60534T GM 1 |MISSISSIPPI ST DEV BANK SPL OB 112779 273,935 (5,625) [ ..voverncerriveris | wevreenenirseineinns | 200.5.000 | e 2.470 10/11/2012. | 01/01/2024.
645790 FH 4 |NEW JERSEY ST HLTH CARE FACS F. ...118.295 466,456 (6,838) [ .ovcveverrierieiies [ erererrnninersiinnnns [0005.000 | 2.790 10/21/2016. | 07/01/2029.
646139 3E 3 |NEW JERSEY ST TURNPIKE AUTH......ccosiimriemriieiineineisesissisessesesseisnsi ...114.007 530,306 (B,111) [ corevereerveineins | cevneenenisseiseinns | 20.5.000 | e 3.530 03/21/2013.| 01/01/2031.
64971Q AR 4 |NEW YORK CITY NY TRANSITIONALF.......cccovurimimirinrireiinns ...110.300 . 500,000 508,267 (2,451) [ oeveeeveeeienies | ceieniissrineiieninns | 000.5.000 oo 4.420 02/15/2011. | 02/01/2025.
650014 UQ 4 |NEW YORK ST THRUWAY AUTH 2ND G.....covvvurerrererineinecserieseseessensseeses | woeees 2| 1FE 549,850 |...110.769 | ................553,845 | ..cccoccvivnrns 500,000 518,618 (5,290) [ ..vovevneerveiseins | cevreeensrineiiseinns | 20.5.000 | e 3.770 06/15/2011. | 04/01/2025.
67760H JS 1 |OHIO ST TURNPIKE COMMISSION.......ccivemirmrirnirierirenireesessessnsensenissnenns | cevees 2 527,540 |..117.657 | .................588,285 | ....... 500,000 516,289 (2,767) [ cooevvrevverreseies | evverieseissiieniiens | 00005250 | oo 4.530 07/31/2013. | 02/15/2030.
71883M KX 1 |PHOENIX AZ CIVIC IMPT CORP ARP. 2 118,145 |...120.759 . 117,959 (186) | vvoovvvrevreiiens [ v 25,000 |, 2.830 11/01/2017. { 07/01/2031.
73358W  AH 7 |PORT AUTH OF NEW YORK & NEW JE........ovecveereseeceseeeseeeeneeneeerssssseeesnens | evieeee Lo Lecveeesnees | oo TFE | oo 175,000 |...119.368 175,000 | covoueevrrrernerirenes [ [ | eevvveenennneensernns | 200.5.859 | 5.850 06/18/2009. | 12/01/2024.
735352 QF 6 |PORT SAINT LUCIE FL UTILITY RE.....oiiiiiiriiniieeiieriesissseississisesesessssssinns | voveees 2 420,979 |...109.532 415,500 (4,116) [ oo [ v [ 0004000 | 2.600 08/11/2016. | 09/01/2031.
797396  EB 8 | SAN DIEGO CNTY CA REGL ARPT AU....ccccveremrvmerimrinenrnninersensnesseessnnns [ eoveeen | oo | enerinenne | eerend TFE | i 234,899 |...103.090 | .................211,335 | ....... 205,000 212,262 (A,748) [ ..o | e | 2004000 e 1.600 01/17/2013. | 07/01/2019.
79765R  H8 5 | SAN FRANCISCO CITY & CNTY CA P. 2 308,388 |...121.903 250,000 302,120 (5,244) [ ooveovveverenies | cvveriisseiseiieniinns | 000.5.000 ..o 2.370 10/07/2016. | 11/01/2031.
79765R  TU 3 | SAN FRANCISCO CITY & CNTY CA P. 2 601,245 |...109.132 . 538,530 | ..vveerierierieeins | e (13,048) | ...vovvercerreins [ ervveeineeiseirseinns | 20.5.000 | e 2.180 12/19/2012. | 11/01/2024.
798170 AN 6 | SAN JOSE CA REDEV AGY SUCCESSO..........ovriieirerireereierieriesesenssseins | vereees 2 170,982 |..... 99.020 170,986 A | e | e | 00032375 [ 3.550 12/08/2017. | 08/01/2034.
837151 PP 8 | SOUTH CAROLINA ST PUBLIC SVC A.......coooiiiineiseiieriesiseeissiseisesienes | e 2 593,890 |...115.912 584,009 (8,758) [ ..vvveruevrreiseies | ceveeerneesseineinns | 202.5.000 | .ccc 2.750 11/08/2016. | 12/01/2033.
837152 SF 5 | SOUTH CAROLINA ST TRANSPRTN IN.......cocimerirmrerenrnninerinernneenennensnnnnes [ evveen | oo | vvnrnenne | eerend TFE | i 609,425 |...105.591 529,838 | ..o | e (16,701) [ oovereverreervenne [ ervrveeneerseirseines | 20.5.000 | e 1.530 01/30/2013. | 10/01/2019.
88213A DZ 5 | TEXAS ST A &M UNIV REVENUES 2 .60,000 |...104.603 60,000 [ ..ooverreriniienis [ [ | e | 2003.993 3.990 03/22/2016. | 05/15/2037.
89602N  H3 1 | TRIBOROUGH NY BRIDGE & TUNNEL........cocovveririmeimerineiierienineesssissensnes | cevees 2 607,445 |...117.080 559,779 V[ e | e | 205,000 | e 2.600 02/06/2013. | 11/15/2026.
91412G  RE 7 |UNIV OF CALIFORNIA CAREVENUES.........ccooceiimeiieirereeesseiesesiessieis | e 2 490,775 |...117.439 474,252 ) | e | e | 005,000 | 3.870 07/18/2013. | 05/15/2030.
915115 X8 7 |UNIV OF TEXAS TX PERMANENT UNL......ccooniinininerrcrinninenineesenisssineninens [ evneen | oo | vnneeenns | oo TFE | i 596,930 |...125.451 561,117 ) [ e | e | 2005250 | s 3.570 06/24/2011. | 07/01/2026.
91802R  AG 4 |UTILITY DEBT SECURITIZATION AU.. 2 462,788 |...118.108 440,902 ) [ e | e | 200.5.000 | e 3.100 04/03/2014. | 12/15/2028.
919061 EY 3 |VALDEZ AK MARINE TERMINAL REVE.........ccoovumiimmeineinnrinneinnnseisseesnnnns | eovnee | oo | evnrvveenine | oo TFE | i 563,936 |...108.784 523,623 ) [ e | e | 205,000 | e 3.320 03/21/2012. | 01/01/2021.
977092 VWV 4 |WISCONSIN ST CLEAN WTR REVENUE..........ccoocenmrinmnnnensnnnnennsrnsnnnsennenes | eonnee | oo |eonnrennnens | eee IFE | i 623,820 |...111.256 550,330 ) [eoverienisiiesniees | evvenisssiessiisniiens | 005,000 | 1.940 07/11/2012. | 06/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 24,737,573 XXX 24,810,904 | 21,890,000 | ........... 23,521,594 | oo ) 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128K6 7K 0 |FG A46298 ...109.406 24,665 (55) [ 1ooverrerrrierins | e | 2005500 | e 5.160 07/13/2005. | 07/01/2035.
3128KV  MN 2 |FG A64865 ...109.737 39,949 (140) | ceveveerreiseriens [ v [ 200.6.000 | ... 5.710 09/10/2007. | 08/01/2037.
3128M4  4Q 3 |FG G03231. ...109.369 53,061 247 | v | e | 2005500 | i 5.850 11/09/2007. | 08/01/2037.
3128M5 UZ 1 |FG G03900. ...109.138 19,679 27 | e | e | 00005500 [ e 5.590 03/04/2008. | 02/01/2038.
3128M7 XB 7 |FG G05774. ...109.030 109,556 (1,231) [ oo | eerreererirseeneinns | 200.5.000 | e 3.440 07/12/2010. | 01/01/2040.
3128M8 AZ 7 |FG G06024. ...107.846 114,527 (992) | ovooverrrirneiinns [ v [ 204500 |, 3.340 10/20/2010. | 08/01/2040.
3128ME  3F 6 [FG G15998.......ovvierircerrinrierierineenseissnsesienssssssesssssssenssssssessenssssssssnns | avvonee | oo | eonneeveendd | v 1| i 179,569 | .u. 99.933 179,530 (80) [ .ovvereerrirnerne | e | 0002500 | e 2.430 01/19/2017. | 01/01/2032.
3128ME  XR 7 |FG G15888. 101.883 159,089 (1,976) [ ..o | evviveiveniisrieeiens | 200.3.000 | e 1.660 09/23/2016. | 01/01/2029.
3128MJ R3 6 |FG G08505. 100.660 619,577 (B,071) [ ovevereervrisere | eevrneernerirseineinns | 20.3.000 | e 2.370 10/16/2012. | 09/01/2042.
3128MJ U3 2 |FG G08601. . ...104.579 131,623 (1,951) | e [ v [ 00004000 | 2.510 |MON... 03/24/2015. | 08/01/2044.
3128MJ X4 7 |FG G08698............... ...102.756 201,092 (1,312) [ oo | eerneeneeiseiineinns | 20023500 | e 2.690 | MON... 03/29/2016. | 03/01/2046.
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3128MJ X5 4 |FG G08699. ..104.711 .188,360 193,067 (2,511) [ e | e | 0004000 e, 2.400 |MON... 06/10/2016. | 03/01/2046.
3128MJ  YM 6 |FG G08715. ...100.042 .180,676 187,412 (872) | ceveoverveiseinens [ v [20023.000 | 2.420 |MON...| . 07/29/2016. | 08/01/2046.
3128MJ  ZH 6 |FG G08743. ...104.594 230,810 (1,734) [ oo | e | 2004000 ] e 2.940 |MON...| . 02/23/2017. | 01/01/2047.
3128MJ  ZM 5 |FG G08747. ...100.042 422,322 463 [ .o | e | 200.3.000 | 3.150 |MON... 01/19/2017. | 02/01/2047.
3128MM  VZ 3 [FG G18B31....voiecrrieeeceisnisenieniesssneessssssenssessessssensssssssssessessssesssnnenss | sneeee | oo | sevneronsidh [ | i 275,660 | ... 99.871 275,600 (112) | oo v [ 002,500 | 2.430 |MON... 02/13/2017. | 02/01/2032.
3128MM  WJ 8 |FG G18648 103.553 491,304 (1,816) [ oo | cvrerineriseieniins | 000023500 | e 2.300 |MON... 07/27/2017. | 06/01/2032.
3128NJ  G9 4 |FH 1J2024 ...105.422 38,009 (64) [ .oovereererineins | e | 20023609 | oo 2.470 |MON...| . 07/17/2009. | 04/01/2039.
3128PQ  ZH 7 [FGJ11644 ...103.369 43,832 (282) | eveovevrineiiens [ [ 4,000 | 3.310 |MON... | . 02/18/2010. | 02/01/2025.
3128PY JD 7 |FG J18360 ...101.882 147,610 (1,125) [ oo | eevneensesseineinns | 20.3.000 | ocec 2.190 |MON... 03/21/2012. | 03/01/2027.
3128Q) UC 8 |FH1G1479 ...105.744 15,613 (B5) [ .ooovercerrrinerne | e | 200 3.650 | e 3.320 | MON... 03/20/2007. | 01/01/2037.
31292H VU 5 |FGC01527 ...109.396 53,005 (215) | cevereerrrneiiens [ e [ 205,500 | 4.980 |MON...| . 04/21/2003. | 04/01/2033.
31292L  KQ 7 |FG C03903 ...103.339 164,916 (9) [ cerneerrernerrenis | eeenerirsniserneiins | 000e3.500 | e 3.460 |MON... | . 08/14/2013. | 04/01/2042.
31292L L6 0 |FG C03949 ...103.337 164,950 (594) | v [ v [200.3.500 |, 3.090 |MON... 05/16/2014. | 05/01/2042.
312940 2H 1 |FG A92576 ...106.770 66,172 (382) | evvreerveineriens [ e [ 24500 | 3.820 |MON... 06/15/2010. | 07/01/2040.
312941 NJ 2 |FG A93093. ...108.171 118,742 (1,07 [ o | e | 0004500 | e 3.350 |MON...| . 09/14/2010. | 07/01/2040.
312942 NF 8 | FG A93990. ...104.977 75,890 (539) | evvreerrrineriiens [ e [ 204,000 | 3.190 |MON...| . 10/14/2010. | 09/01/2040.
31294M DW 8 |FG E02817 ..101.883 89,236 535 | voerreerieriienins | ceevensiieniiennssnies | 0000:3.000 [ onee 3.630 | MON... 01/21/2011. | 01/01/2026.
312964 DE 6 |FGB11901 ..101.293 . . 10,351 (52) [ oeverneernerinneins | eerneinsenseiseiins | 200.5.000 | e 4.320 |MON... | . 02/20/2004. | 01/01/2019.
312964 H5 1 |FGB12052. ..101.070 6,354 | ooieiirennn6,287 | 6,297 (33) [ e | e | 20.5.000 | e 4.210 |MON... 02/09/2004. | 01/01/2019.
31296M  PA 1 |FGA13117. ...109.000 114,481 103,958 493 [ i | e | 20.5.000 | 5.200 |MON...| . 09/19/2003. | 09/01/2033.
31296Q 4R 8 |FG A16232 ...109.283 ...63,719 59,472 (197) | cevereerveinernens e [ 205,500 | 4.930 |MON... 01/27/2004. | 11/01/2033.
3132GL VB 7 |FG Q05410 ...103.071 .168,395 163,352 3 | s [ [0 3.500 | 3.480 |MON... 08/01/2013. | 01/01/2042.
313202 5H 2 |FGK90848. ..101.770 .187,619 190,804 (987) | cevereererineriiens [ v [2003.000 | 2.270 |MON...| . 10/28/2015. | 07/01/2033.
31335A QK 7 |FG G60458. ...103.061 .266,464 272,047 (2,158) [ oo | e | 2003500 | e 2.570 |MON...| . 04/13/2016. | 01/01/2044.
31335A UL 0 |FG G60587. ...104.922 57,849 (802) | evevereirneiiens [ v [ 204,000 | 2.490 |MON... 06/01/2016. | 02/01/2046.
31335H 5U 3 |FG C90859 ...109.181 39,509 (332) | cevereerieinerirens [ e [ 05,500 [ 4.500 | MON... 10/21/2004. | 10/01/2024.
31371G SS 0 |FN 251729 2100521 | e T | 838 | 437 4 | | e | 20008500 [ 6.460 | MON... 04/01/1998. | 05/01/2018.
31371H B6 4 |FN 252161. ..111.928 38,335 105 | ovveeerererirens [ [ 006,000 | ..o 6.140 |MON... | . 10/30/1998. | 12/01/2028.
31371K A4 3 |FN 253927 LA10427 |l 131 6,620 6,590 2 [ e [ e 0206500 [ 6.500 | MON... 07/17/2001. | 07/01/2031.
3137IM  CG 0 |FN 255771 ..o ..112.015 66,896 (292) | ceveoeervrineiiens [ e [ 206,000 | ..o 5.400 |MON... 08/09/2005. | 07/01/2035.
3138AN  CW 1 |FN AI8184 ...106.191 198,032 (1,370) | e [ v [ 00004000 | 3.130 |MON... | . 08/22/2011. | 08/01/2041.
3138AN YU 1 |FNAI8822 ...106.593 74,947 (1,369) [ oo | cevneerienineineinns | 204500 | e 3.210 |MON...| . 09/13/2013. | 08/01/2041.
3138AV. TB 1 |FN AJ4145 ...105.158 108,405 (907) | oveveernererirens [ v [ 4,000 | 3.170 | MON... 11/17/2011. | 11/01/2041.
3138AW  RQ 8 |FN AJ4994. ...106.991 142,732 (1,776) [ oo | e | 0004500 | e 2.860 | MON... 11/19/2013. | 11/01/2041.
3138E0  SF 7 [FNAJTTIT ..102.327 115,764 (833) | cevereerrrreriens [ e [2003.000 | 2.240 |MON...| . 12/21/2011. | 12/01/2026.
3138EG  HX 5 [FNAL0245 ...105.889 114,184 (585) | evevrerrrineiiiens [ v [ 24,000 | 3.380 |MON...| . 12/26/2013. | 04/01/2041.
3138EH US 9 |FNAL1492 ...105.883 168,975 (1,218) [ oo | eevrneernerinseinernns | 204000 | e 3.120 |MON... 09/24/2013. | 03/01/2042.
3138EJ 3Y 2 |[FNAL2614 ...102.851 89,696 (449) [ oo | e [ 0003500 [ 2.890 |MON... 12/14/2015. | 11/01/2042.
3138EJ RA 8 |FN AL2280. ...106.613 174,232 (3,025) [ oo | cevreerneniineineinns | 04500 | e 3.020 |MON... | . 12/26/2013. | 09/01/2042.
3138EK FB 6 |FN AL2861. ...103.346 230,160 (904) | oo [ v [2003.500 | 3.020 |MON...|. 07/29/2014. | 12/01/2042.
3138EK  HJ 7 |FNAL2932 ..104.711 53,876 (456) | oveoverveiseieens [ v [ 204,000 | 2.980 |MON... 10/21/2013. | 07/01/2042.
3138EK YW 9 |FNAL3424 ...105.582 173,539 181,738 (1,237) [ oo | e | 204000 | e 2.990 |MON... 10/17/2013. | 01/01/2043.
3138ET  2J 4 |FN AL8876. ..100.413 206,379 214,591 (1,135) [ oo | e | 20.3.000 | e 2.370 |MON...| . 08/30/2016. | 10/01/2044.
3138LR  AE 2 |FN AO0904 ...105.897 114,148 117,109 (432) | coveeerrrineiiens [ e [ 204,000 | 3.500 |MON...| . 09/13/2013. | 04/01/2042.
3138LU  SX 4 |FN AO4133.... ...103.350 223,565 31 | s e | 0000 3.500 [ e 3.470 |MON... 12/12/2013. | 06/01/2042.
3138MK  2E 5 [FN AQA372.....coiiicieeeescseesssisenesiseisesssssisssssssssssssessssesssssssssssnenss | svvenee | oo [ eonneeveendd || i 126,169 .o 99.978 126,169 26 | e | e | 00002500 [ i 2.480 |MON... 07/15/2013. | 11/01/2027.
3138W0 L6 4 |FN AR3048. ...100.593 101,502 167 | v [ [002.500 | 2.630 |MON...| . 08/26/2013. | 01/01/2028.
3138W4 CR 0 |FN AR6379. ...100.351 341,555 (1,284) [ oo | e | 20223.000 e 2.510 |MON...| . 02/07/2013. | 02/01/2043.
3138W6 SU 1 |FN AR8630. ...100.041 123,865 (690) | evevrererrreriens [ e [003.000 | 2.500 |MON... 11/08/2016. | 04/01/2043.
3138W9  HW 3 | FN AS0244. ...104.947 98,552 (655) | ovvoeerrineiiens [ [ 24,000 | 3.240 |MON... 08/27/2013. | 08/01/2043.
3138W9 KR 0 | FN AS0303. ...100.414 184,562 B4 | oo e | 00003000 [ i 3.010 |MON... | . 10/08/2014. | 08/01/2043.
3138W9  MT 4 | FN AS0369. ...106.629 84,875 (1,856) [ ..o | ervveriverisrineinns | 04500 | e 2.790 |MON...| . 09/27/2013. | 09/01/2043.
3138WA  FR 3 |FN AS1075. ...100.413 189,576 (725) | coveoeereineriens [ e [20023.000 | oo 2.560 | MON... 01/14/2015. | 11/01/2043.
3138WA  WT 0 |FN AS1557. ...105.573 . 299,719 (BATT) [ v [ errerersecnsiinnnns [0 4000 | 2.800 | MON... 08/27/2014. | 01/01/2044.
3138WB UK 9 |FN AS2385. ...105.590 .161,279 160,608 (1,295) [ .ooveocerrrineis | ceerneernsninneiinennns | 204000 | e 2.890 |MON...| . 05/16/2014. | 05/01/2044.
3138WE  ZJ 1 |FNAS5244. ...103.183 .240,659 240,809 (1,202) [ oo | eevreerenirserneinns | 000:3.500 | e 2.910 |MON... 07/29/2015. | 06/01/2045.
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3138WG DN 1 |FN AS6408. ...102.880 .165,002 169,356 (1,438) [ ..o | cevrververrsnineinns | 00003500 | e 2.500 07/11/2016. | 01/01/2046.
B13BWG  HY 3 [FNASBSAB.........oeeeieieeiieeieseeissisesiesiseesssssssssssssesssssssssssssssssssessseness | nnenee | oo | eevineeenecdh [ | i, 166,432 | 99.917 .161,133 165,846 (974) | cevevererneiiens [ e [2002.500 | 1.800 05/09/2016. | 01/01/2031.
3138WJ  PC 6 |FNAS8518. ...100.042 .239,370 238,089 TT | e | v | 00003000 [ e 3.040 02/23/2017. | 12/01/2046.
3138WJ  QE 1 |FN AS8552. ..102.018 .389,709 390,582 (B12) [ evvreveervrireirens | cerrerieersnseiiennns [0 3.000 [ 2.560 08/02/2017. | 12/01/2036.
3138WM  KY 6 |FN AT0310 ...103.341 .205,835 210,306 (2,308) [ .ooovvvervrrrieeis | ceverirseiseiieniens | 00023500 | oo 2.550 04/15/2013. | 03/01/2043.
3138WX  FK 8 |FN AT9169 ...100.009 272,472 271,168 293 [ oo | e | 00002500 | e 2.580 07/25/2013. | 07/01/2028.
3138WZ TZ 5 |FN AU0567. ...103.343 127,354 122,143 149 | e [ [0.3.500 | 3.600 09/13/2013. | 08/01/2043.
3138X0 Y2 8 |FNAU1628. ..100.413 175,675 171,820 A18 [ i | e | 200.3.000 | e 3.240 09/15/2014. | 07/01/2043.
3138X1  3A 2 |FN AU2592 ...103.132 . 200,033 (892) | evvoeerrrineriens [ v [2003.500 | 2.900 12/09/2015. | 08/01/2043.
3138X3 XM 9 [FNAUAZB3........oooiiiceiiieti et ...102.830 188,033 (94) [ oo | e | 2003500 | e 3410 03/20/2014. | 09/01/2043.
3138Y6  3S 1 |FN AX5308. ...103.355 206,265 (1,652) [ oo | cevrereneenneineinns | 002023500 | e 2.610 02/10/2015. | 01/01/2042.
3138YH U6 5 |FNAY4204. ...103.186 196,104 (979) | evvreervernerrens [ e [2003.500 | 2.930 11/09/2015. | 05/01/2045.
31394V LV 0 |FNR2005-123 PG . 111181 333,826 1,321 [ | e | 0005500 | e 5.780 09/28/2006. | 01/25/2036.
31400Y 3Q 7 [FN 702007 ...107.707 25,982 (178) | ceverevrververrens [ erverrrseiserieriinens [ 205,000 | ..o 4.280 05/19/2003. | 05/01/2033.
31404V 4L 9 [FN780327. ...100.846 19,233 (BN [ e | e | 20.5.000 | e 4.530 07/30/2004. | 07/01/2019.
31404W UE 4 |FN 780981. ...100.760 16,225 23 | e e | 8500 [ 4.330 08/30/2004. | 06/01/2019.
31406U HH 4 |FN 820232 ..109.772 52,144 (156) | evevevevevrirerivens [ v [ 005,500 oo, 5.030 06/27/2005. | 06/01/2035.
31407B  BK 4 |FN 825442 ...105.611 30,043 (141) | coveeeeseerneiiens v [ 205,500 | 5.130 05/20/2005. | 05/01/2035.
31409y UL 9 |FN 882687. ..112.071 42,913 A5 [ s | e | 200.8.000 | 6.090 06/06/2006. | 06/01/2036.
3140Q7 2P 1 |FN CA0781 ...101.991 598,593 (D[ e | e | 200.3.000 | oo 2.810 12/28/2017. | 11/01/2032.
314100 KA 9 |FN 897689 ...109.812 68,496 239 | oo | oo | 00005500 [ 6.030 10/05/2007. | 06/01/2037.
31413R 2P 0 |FN 953582 ..112.163 31,420 (T12) [ ovveeeeeeeees | eevieieceeieree | 200.8.000 | ... 4.460 04/16/2009. | 12/01/2037.
31416J ZM 6 |FN AA1647. ...108.984 34,658 (506) | vevneerrireriens [ erveerireineiieiinnes [ 205,000 | 4.130 04/23/2009. | 02/01/2039.
31416M  5A 8 | FN AA4440. ...108.453 11,463 (146) | evvovvvvrivervens [ [005.000 | oo 4.050 04/08/2009. | 03/01/2039.
31417C  JL 0 |FN AB5666. ...102.758 99,851 (280) | evvorverereenrenns [ eeeeeeeieeniieniiens [ 20023.500 | 3.080 05/05/2014. | 07/01/2042.
31417C KM 6 | FN AB5699. ...103.374 120,334 79 | o | v | 0000 3.500 [ eiees 3.520 07/10/2013. | 07/01/2042.
31417C VS 1 |FN AB6024. ..103.348 150,474 (1,031) [ oo | e | 000023500 oo 2.690 03/09/2016. | 08/01/2042.
31417D TR 4 |FN AB6859. ...102.847 187,111 (1,156) [ oo | eevveernerirseeneinns | 200:3.500 | e 2.820 01/11/2016. | 11/01/2042.
31417E MZ 1 |FN AB7575. ...100.041 163,121 89 | e | e 00023000 | 3.020 08/15/2014.| 01/01/2043.
31417E N9 8 |FN AB7615. ..102.794 . 299,262 (1,655) [ voovverererirersninns [ erverrersersiinnins [ 20003500 | 2.810 03/11/2015. | 01/01/2043.
31417F  3E 6 |FN AB88%. ..100.414 176,477 171,246 508 | vvevrrererienins | evvrenriieniiennsnins | 0000:3.000 [ ovee 3.360 04/29/2014. | 04/01/2043.
31417G  5A 0 |FN AB9840. ...103.131 184,478 187,426 (1,487) [ oo | e | 20023500 | e 2.690 02/17/2016. | 07/01/2043.
31417H  B5 2 |FN AB9959. ...105.880 .125,403 123,153 (880) | vereerrrrreriens [ e [ 24,000 | 3.250 02/24/2014. | 07/01/2043.
B1418W  CY 4 [ FN ADBABB......ouevuiircieiiieieiieeis st ...103.632 . 46,300 (689) | vvvevreieiens [ v [ 2003.500 | 2.370 08/25/2010. | 09/01/2025.
31419E  UD 9 |FNAE4179. ...103.679 63,090 (687) | evvvrvrrrrerrenns [ v [ 20023.500 |, 2.390 10/05/2010. | 10/01/2025.
31419 SV 1 |FN AE7731. . ...106.986 Moo | e | 0004500 |, 2.980 09/24/2013. | 11/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.. XXX ) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.. XXX ) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AP 7 |AFLACINC 101341 | 380,030 | e 375,000 373,878 136 | oo [ [003.250 | 3.290 03/09/2015. | 03/17/2025.
00206R DC 3 |AT&TINC ..105.565 | ...............263,913 | ....... 250,000 263,566 (2,002) [ cooveereeeereeerees | evvereceeeenereeniiens | e 4450 | 3.440 03/21/2016. | 04/01/2024.
00206R  ES 7 [AT&TINC....ccoovvrrirerinrercniieineriseninesienissessensessisessensssessssssssssssesssssssnnses | seninee | oo [ eornen 1,2 | ceeinFE | i, 261,066 |.....99.807 | .................259,499 | ....... 260,000 261,055 (1) [ e | e | 204300 | e 4.250 12/01/2017. | 02/15/2030.
023135 AX 4 |AMAZON.COM INC 350,000 349,136 A2 [ | e | 2002800 e 2.840 08/15/2017. | 08/22/2024.
025932 AK 0 |AMERICAN FINANCIAL GROUP . 125,000 124,566 A2 [ | e | 2003500 | e 3.540 08/15/2016. | 08/15/2026.
03076C AG 1 |AMERIPRISE FINANCIAL INC........cocoveirerririirisieieieneseiseissesesssssssesesssssnss | oevees [ | eevervene | e IFE [ ainn..249,140 [...103.947 | .................259,868 | ....... 250,000 249,391 TT | e | e [ 003700 | e 3.740 09/15/2014. | 10/15/2024.
03076C  AH 9 |AMERIPRISE FINANCIAL INC.......ccovvrvmrirnerrnriserineeinensnensseesensssssssnssensseens | eeveeee | oo [eorneen 12| et TFE | . 249,733 | ... 243 | i 243,108 | 250,000 249,770 25 | s | e | 0000 2,875 [ 2.880 08/08/2016. | 09/15/2026.
035242 AL 0 | ANHEUSER-BUSCH INBEV FIN ..102.248 500,000 502,745 (517) | cevereervriveiiens [ [003.300 [ 3.170 02/12/2016. | 02/01/2023.
035242 AM 8 | ANHEUSER-BUSCH INBEV FIN ..112.238 .168,358 150,000 165,956 (262) | ceveoeeeereereeeen | e [ 4700 | 3.860 07/28/2017. | 02/01/2036.
037833 BU 3 |APPLEINC.... ..101.235 .506,176 500,000 499,597 T2 | o | v | 0000 2.850 [ e 2.860 02/16/2016. | 02/23/2023.
038222 AL 9 |APPLIED MAT ...101.506 .203,013 200,000 199,336 A6 [ s | e | 200.3.300 | 3.340 03/28/2017. | 04/01/2027.
04621X AE 8 |ASSURANT INC ...100.096 450,432 450,000 449,964 171 | e [ [002.500 |, 2.530 03/25/2013. | 03/15/2018.
053332 AV 4 |AUTOZONE INC ..101.499 507,495 | ....... 500,000 500,000 25 [ [ | 003750 3.750 04/06/2017. | 06/01/2027.
05348E AW 9 |AVALONBAY COMMUNITIES ...102.063 280,674 | ....... 275,000 274,269 79 | e | e | 0000 3.500 [ eneee 3.530 11/04/2015. | 11/15/2025.
05351W  AA 1 [AVANGRID INC.....cooovviririeriricrininsisesissssenississsisessssssenssesesssssssssnssnenes | eovenee | oo | eovnen 12| c0inFE | . 349,167 | ... 99.488 .348,209 | ....... 350,000 349,179 12 [ e [ 003,150 | 3.180 11/16/2017. | 12/01/2024.
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06050T JZ 6 |BANK OF AMERICA NA ...129.756 747,322 75 | o | v | 00008000 [ 6.030 10/23/2006. | 10/15/2036.
06406R AB 3 |BANK OF NY MELLON CORP... ...102.046 450,000 | oo | e | e | e | e 3442 [ 3.440 01/31/2017. | 02/07/2028.
09247X AH 4 |BLACKROCK INC ...105.550 200,000 199,556 19 | e e [0 4250 | 4.320 05/19/2011. | 05/24/2021.
096630 AF 5 |BOARDWALK PIPELINES LP.... ..101.467 100,000 99,685 26 | o | e | e 4450 [ 4.490 01/05/2017. | 07/15/2027.
10112R AZ 7 |BOSTON PROPERTIES LP........oocomirirrneinrrncreniseenensssnsensenessesssssssssnens | sevvees | oo | verenene 1,2 [ it 2FE | . 324,210 | 99.677 324,219 9 | e [ [2003.200 [ 3.230 11/17/2017. | 01/15/2025.
118230 AJ 0 |BUCKEYE PARTNERS LP......... 104.828 507,860 (2,547) | oo e | 4875 | 4.280 09/26/2013. | 02/01/2021.
12572Q AE 5 |CME GROUP INC. 101.731 599,060 183 | oo [ [0023.000 | 3.030 09/05/2012. | 09/15/2022.
126650 CL 2 |CVSHEALTH CORP ...102.997 497,133 (990) | oo [ e [ 00003875 | s 3.150 08/14/2017. | 07/20/2025.
140420 NB 2 | CAPITAL ONE BANK USA NA ...100.979 492,551 1,298 | .o | eeeveenneinneisenins | 0003375 | 3.690 01/29/2016. | 02/15/2023.
142339 AG 5 |CARLISLE COS INC....... ...100.590 175,000 174,816 3 | e [ [203.500 [ 3.510 11/13/2017. | 12/01/2024.
151020 AS 3 |CELGENE CORP....... ..103.427 200,000 198,462 170 | e [ [0 3.875 | 3.990 08/03/2015. | 08/15/2025.
17275R AV 4 |CISCO SYSTEMS INC ..101.917 500,000 498,224 367 | coveeereerieeiienns | cervensiieniiesnssnn | 0000:3.000 [ e 3.080 06/10/2015. | 06/15/2022.
172967 FT 3 |CITIGROUP INC ...106.375 250,000 261,992 (2,740) [ oo [ v [ 04500 i 3.220 06/20/2014. | 01/14/2022.
172967 LD 1 |CITIGROUP INC.... ...103.042 250,000 250,284 (9) [ cerneerrernerrenis | eeerneniseiserneiins | 0003887 | 3.870 03/20/2017. | 01/10/2028.
20030N BM 2 |COMCAST CORP.. ...106.653 400,000 406,389 (263) | oo [ e [ 00004200 | 4.060 12/08/2016. | 08/15/2034.
20030N BN 0 |COMCAST CORP.. ...102.597 200,000 205,573 (BB7) | evevreerreineriens [ erveerrreinerieriinnns [0 3.375 [ 2.950 02/12/2016. | 08/15/2025.
25466A AJ 0 |DISCOVER BANK ceerrerr s | e | o [ | ceenFE | v 449,510 98.677 450,000 449,570 A2 [ i | e | 2003450 | 3.460 07/21/2016. | 07/27/2026.
263534 BW 8 |E.l. DU PONT DE NEMOURS................. ...104.128 . 500,000 499,736 206 [ .o | erveriineeisenseinns | 205750 | s 5.790 02/17/2009. | 03/15/2019.
278642 AL 7 |EBAYINC ...101.287 .506,438 500,000 496,304 490 [ oo | e | 203450 | 3.570 03/25/2015. | 08/01/2024.
285512 AC 3 |ELECTRONIC ARTSINC ..102.911 160,000 159,844 46 [ | e |20 3700 | 3.730 02/17/2016. | 03/01/2021.
291011 AX 2 |EMERSON ELECTRIC CO ...102.564 500,000 499,874 153 | oo [ [ 005,250 |, 5.280 01/10/2008. | 10/15/2018.
29364W  AX 6 |ENTERGY LOUISIANA LLC.......cooovivrirerrivirernsinsinninerssnsssienssssssssessssnsssnnss | ovree |0 | verveeen 1,2 | cred IFE | 497,010 | 500,000 497,273 162 [ o e [0 3.050 [ 3.100 05/16/2016. | 06/01/2031.
30219G  AQ 1 |EXPRESS SCRIPTS HOLDING 324,769 38 | s e | 00003000 [ 3.010 06/29/2016. | 07/15/2023.
345397 XA 6 |FORD MOTOR CREDIT CO LLC... 295,000 [ .oovvrerirerirernirnnes | ererereninniennnins [ | [0 3:219 [ 3.210 01/06/2015. | 01/09/2022.
354613 AK 7 | FRANKLIN RESOURCES INC 724,056 16 | oo [ [200.2.850 |, 2.870 03/25/2015. | 03/30/2025.
36962G 2T 0 | GENERAL ELECTRIC CO . ..107.079 | .............1,070,795 | ..............1,000,000 | ............. 1,000,390 (152) | cevevverveiverrens [ erveerveineiseiinens [ 005,550 | 5.530 05/10/2007. | 05/04/2020.
38141G  RD 8 | GOLDMAN SACHS GROUP INC ....209,336 |...102.835 209,634 B85 [ v e [0 3625 [ 3.660 01/17/2013. | 01/22/2023.
381430 8H 7 |GOLDMAN SACHS GROUP INC... 340,481 |...102.608 340,406 (A4) [ o | e | 2003750 | 3.730 03/03/2016. | 02/25/2026.
40414 AD 1 [HCP INC..ooovvviirieicieincrssnnisinnieisnsssienssssssisnsssssssssnsessssssssenssssnsesssens | eonene | oo [ooereee 1,2 | 0 2FE | v 496,600 |...107.414 498,697 378 | v v | 205375 [ 5.460 10/07/2011. | 02/01/2021.
40434C AD 7 |HSBC USAINC ...102.619 299,241 102 | oo [ [20023.500 | 3.540 06/20/2014. | 06/23/2024.
45866F AD 6 |INTERCONTINENTALEXCHANGE ...104.956 199,973 3 | e [ [0 3750 [ 3.750 11/19/2015. | 12/01/2025.
459200 AM 3 [IBM CORP . ..128.183 | ..............1,281,835 | ..............1,000,000 | ............. 1,073,488 (7,227) [ o | eevneensenseineinns | 20 7.000 | e 5.810 10/20/2006. | 10/30/2025.
460146 CE 1 |INTERNATIONAL PAPER CO.... ...116.349 252,921 18 | ovveeveerieniens [ [0 7.500 |, 7.510 08/03/2009. | 08/15/2021.
46625H KC 3 | JPMORGAN CHASE & CO......... ...100.403 399,345 82 | oo | e | 00003125 [ 3.150 01/15/2015. | 01/23/2025.
46647P AJ 5 |JPMORGAN CHASE & CO ...102.323 250,000 251,325 (20) [ oo | e | 20003882 | e 3.840 07/19/2017. | 07/24/2038.
534187 BB 4 |LINCOLN NATIONAL CORP.. ...106.703 500,000 499,890 28 [ oo e [ 4850 [ 4.850 06/23/2011. | 06/24/2021.
59156R AR 9 |METLIFE INC......cocormrvrirrririrririrnnins ...102.908 825,000 825,240 (3B7) | evereererrneriens [ v [ 6.817 [, 6.760 08/12/2008. | 08/15/2018.
594918  BQ 6 |MICROSOFT CORP.......cccoovimmrnrirriinrisiinsissessssssssissssssssssssssssssssssssssenssienes | vovnees | oo | coneiee 2 | e IFE | e 348,954 | ... 350,000 349,151 142 | oo s [200.2.000 |, 2.040 08/01/2016. | 08/08/2023.
61744Y AL 2 |MORGAN STANLEY.. . 165,000 | ooouevmrenerierienes [ e e | eevneennnnnennenns | 103971 | s 3.970 07/19/2017. | 07/22/2038.
61747Y CJ 2 |MORGAN STANLEY.. 649,420 3 | e | v | 00005625 [ i 5.680 09/16/2009. | 09/23/2019.
651229 AV 8 |NEWELL BRANDS INC.. ...103.447 329,921 13 | i [ [ 203,850 | 3.850 03/18/2016. | 04/01/2023.
66988A AB 0 |NOVANT HEALTH INC ...106.146 499,974 13 | e v [00.5.850 | ... 5.850 09/11/2009. | 11/01/2019.
67021C  AK 3 |[NSTARELECTRIC CO.......cceconn... ...101.381 498,041 215 [ s | e | 2003250 | 3.300 11/13/2015. | 11/15/2025.
695156 AS 8 | PACKAGING CORP OF AMERIC.................. ...100.159 339,642 B | e [ [ 002450 | 2.480 12/11/2017. | 12/15/2020.
70109H AM 7 | PARKER-HANNIFIN CORP ...108.322 . 369,646 14 | [ | 004200 | e 4.200 11/18/2014. | 11/21/2034.
713448 DV 7 |PEPSICOINC.......cccoovrvrrrrs ...104.957 .356,854 338,545 A7 | e e [ 004,000 | 4.020 04/27/2017. | 05/02/2047.
72650R  BF 8 | PLAINS ALL AMER PIPELINE........cc.ccoovimriimrirnririnisniinsienissnssnissssssnsssenssnnes | svvens | oo [eoveein 1,2 c00inFE | i 159,747 | .. 97.155 .155,449 159,827 22 | oo | e | 0000 3.600 [ e 3.610 09/02/2014. | 11/01/2024.
742741 AA 9 |PROCTER & GAMBLE - ESOP ..110.833 372,770 | oo | e | e | o [ 200.9.360 | 9.360 11/27/1990. | 01/01/2021.
74340X BE 0 |PROLOGIS LP ...104.832 99,496 54 | oo e | 00003750 [ 3.820 10/27/2015. | 11/01/2025.
747525 AF 0 | QUALCOMM INC ...100.251 491,731 957 [ oevvernrennnies | e | 0003450 | i 3.700 02/12/2016. | 05/20/2025.
751277  AQ 7 |NESTLE PURINA PETCARE CO... ...122.446 999,557 86 | .o | e | 008,625 [ i 8.630 02/07/1992. | 02/15/2022.
808513 AM 7 |CHARLES SCHWAB CORP ...102.489 149,527 50 | e | e [0 3.450 | i 3.490 11/09/2015. | 02/13/2026.
828807 CY 1 |SIMON PROPERTY GROUP LP......cccosvvumerierirneerneirserinernenienenensssnessssnsnnnne | eonseen | oo | ceneeene 1,2 | el IFE | ... 498,685 | ... 498,812 15 | e [ [003.250 | 3.280 11/15/2016. | 11/30/2026.
84610W AB 1 |LIFESTORAGELP.............. 333,392 159 | oo [ [203.500 | 3.560 06/13/2016. | 07/01/2026.
867914 BK 8 | SUNTRUST BANKS INC 309,562 130 | oo [ [200:2.900 | 2.940 02/29/2016. | 03/03/2021.
87151Q AC 0 | SYMETRA FINL CORP. 500,258 (B4) [ v | e | 204250 | e 4.240 08/04/2014. | 07/15/2024.
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87236Y AE 8 |TD AMERITRADE HOLDING CO.... ...100.937 125,000 | ... 124,817 40 [ s | e | 200 2.950 | 2.980 03/04/2015. | 04/01/2022.
91529Y  AM 8 |UNUM GROUP..........ccocomrrinrirricircinne ...100.439 295,000 294,558 123 | e e [2223.000 | 3.040 05/04/2016. | 05/15/2021.
91913Y AU 4 |VALERO ENERGY CORP.. ...100.065 500,000 476,218 2,257 | covverveviiesiinnenn | cenrieriieniissnesnins | 000en 3,400 [ e 4.050 12/05/2016. | 09/15/2026.
92277G  AD 9 |VENTAS REALTY LP... ..102.715 . 494,692 725 [ o | e | 2003750 | 3.940 09/25/2015. | 05/01/2024.
92343V BY 9 |VERIZON COMMUNICATIONS... ...105.295 411,820 (1,748) [ oo | e | 150 | e 3.590 07/25/2014. | 03/15/2024.
929089 AB 6 | VOYAFINANCIAL INC......... ..100.717 499,581 42 | e i | 200.3.650 | 3.660 06/07/2016. | 06/15/2026.
949746 SH 5 |WELLS FARGO & COMPANY.......ccovvuirinrrnernenineeenssssnesssenssssessensssssnsssnens | wonnees | oo | cennvrnenne | eereneIFE | i 237,870 | oo 97.490 238,706 836 [ .oovereeereenies | crverriseeesnieeniiens | 000.3.000 | oo 3.600 03/20/2017. | 10/23/2026.
94974B  GH 7 |WELLS FARGO & COMPANY.......ccovmirmmriirinrinrrinnrnenienisnesnsisnsnessensenens | cenves | oo | vevivernnne | e IFE | i, 274,082 | ... 98.978 274,317 85 | oo | cenrierieninnninnin | 000003000 [ e 3.030 02/11/2015. | 02/19/2025.
136385 AE 1 | CANADIAN NATL RESOURCES ...121.954 523,838 (B,118) [ covverneerveirenns | cevreerveniineinerinns | 2008450 | e 4.920 05/12/2015. | 06/30/2033.
893526  8Y 2 | TRANSCANADA PIPELINES. ...105.002 501,910 (1,726) [ oo | e | e 1125 | ) 6.720 02/18/2009. | 01/15/2019.
00507U AR 2 |ALLERGAN FUNDING SCS........... ..101.517 124,889 24 | i e | 000 3,450 [ 3.470 03/03/2015. | 03/15/2022.
05565Q CZ 9 |BP CAPITAL MARKETS PLC. ...102.061 500,000 500,377 (83) [ e | e | 000 3.062 | e 3.040 03/12/2015. | 03/17/2022.
05964H AF 2 |BANCO SANTANDER SA. v | v | D | v | FE | 597,234 | L 99.992 600,000 597,262 28 | oo | e | 0000.3.800 [ oeee 3.850 10/17/2017. | 02/23/2028.
225433 AT 8 |CRED SUIS GP FUN LTD 102.811 500,000 519,874 (1,371 [ | evvneeinsnsssinssinns | 2000:3.800 | 1oces 3.000 07/28/2017. | 06/09/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. XXX 33,559,641 | ..o | i, (14,526) XXX XXX .....1,264,651 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

12489W QD 9 [CBASS 2005-CBB AF2...........oooomseseesscsseeeessssssssssissseesssssssssssssseessssssssiose | ovnee |oe |ovvoseeect | ooeee EM | svveeersessses 31,772 |..... 99.466 | ... 31,604 | i 31,773 | v 548 [ [ | s | 200003.833 |, 5.300 |[MON... | covvrereee102 | iiiiiiene 1,261 | 11/30/2005. | 12/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 31,772 XXX | v 31,604 | i 31,773 0 XXX XXX | o102 | e 1,261 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

95000A AU 1 [WFCM 2015-P2 A4 308,990 |...105.234 300,000 307,317 (843) 12/08/2015. | 12/17/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. . 308,990 XXX 300,000 | ..cooovreenene 307,317 (843) XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

023761 AA 7 |AMER AIRLINE 17-1 AAPTT. ..102.517 375,000 375,000 01/04/2017. | 08/15/2030.
02376A AA 7 |AMER AIRLINE 17-2 AA PTT. ...100.546 300,000 300,000 07/31/2017. | 04/15/2031.
055688 AA 6 |BURLINGTN NO SF 06-1 TR ...108.067 403,501 404,075 (659) 07/20/2006. | 01/15/2024.
126410 LM 9 |CSX TRANSPORTATION INC ..112.345 280,458 280,458 12/10/2007. | 01/15/2023.
185506 AB 8 |CLECO 2008-A A2.........ccovvvvvenrrrins ...103.841 563,816 563,816 02/28/2008. | 03/01/2023.
472158  AD 9 |JCPL 2006-A A4 ..106.538 | ..............1,085,381 | ..............1,000,000 | ............. 1,000,000 08/04/2006. | 06/05/2023.
90783X  AA 9 |UNION PACIFIC RR CO 07-3.... ...115.768 . 687,470 07/19/2007. | 01/02/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 3,609,663 XXX .3,883,942 | ............3,610,245 | ............ 3,610,819 (659) XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 37,601,285 XXX | s 39,168,012 37,509,550 | ..oocooovrennnn 548 | v, (16,028) .....1,456,198 XXX XXX
Totals
7799999. Total - Issuer Obligations...........uceerresreeeeersrersenns ....72,890,010 XXX .74,913,816 ,871) 0 0 XXX XXX .....3,137,726 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNHIES..........cveiiviiiiiciiieieie s ....15,221,969 XXX 15,302,916 ,594) 0 0 XXX XXX 488,389 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ... ....rrurrriiriiiisiereieriseeissrissis i ssesssssssessnssnens | snesssesssesae 308,990 XXX | s 315,702 | ... 300,000 | oo 307,317 (843) 0 0 XXX XXX [ 952 | i 11,427 XXX XXX
8099999. Total - Other Loan-Backed and Structured SeCUrities. ..........coouoviwrireiiessicsiicsiireriseee 3,609,663 XXX ..3,883,942 | .............3,610,245 | ............. 3,610,819 (659) 0 0 XXX XXX 178,859 XXX XXX
8399999. Grand Total - Bonds.... 92,030,632 XXX .94,416,376 ...89,903,744 (512,967) 0 0 XXX XXX 3,816,401 XXX XXX
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Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Political Subdivisions of States
I R R I S N —— [ 12/20/2017........ |BARCLAYS AMERICAN. ......cooooooveeeceeeeesssssssessssesessesssssssesssseseseessssseee 250,000 | |
[ 2499999. Total - Bonds - U.S. POlitical SUDGIVISIONS OF SEALES.......ocooerreeeeeeeeeeeeeeeeeeereeeeereeeeceeeeee et tetenenesereserere s ne sttt eseeeeeees 250,000 | [l
Bonds - U.S. Special R and Special A
114894  XJ 2 |BROWARD CNTY FL ARPT SYS REVEN 11/08/2017........ CITIGROUP GLOBAL MARKETS........ccouiimrimrimsesensssissessesisssesesssssssssssssssssssssssesssssans 304,070
196558  SK 7 | COLORADO RIVER TX MUNI WTR DIS.. 11116/2017........ BARCLAYS AMERICAN.......tvimriiieiinniierienissisenisssesesieseeseseeens 123,462
3128ME  3F 6 |FG G15998.... 01/19/2017........ WELLS FARGO SECURITIES LLC 200,756
3128MJ  ZH 6 02/23/2017. CREDIT SUISSE.... 261,377
3128M  ZM 5 01/19/2017. CANTOR FITZGERALD......c.ovueiieiiieinnieieriseierssissiesssines 444,551
3128MM  VZ 3 |FG G18631.... 02/13/2017........ KGS ALPHA CAPITAL MARKETS 299,281
3128MM  WJ 8 [FG G18648................ 07/27/12017........ KGS ALPHA CAPITAL MARKETS, 520,807
3138WJ PC 6 |FN AS8518 02/23/2017. J.P. MORGAN........... 246,441
3138WJ  QE 1 |FN AS8552 . 08/02/2017. WELLS FARGO SECURITIES LLC 409,976
3140Q7 2P 1 |FN CAO781......ocvrviiris 12/28/2017........ MORGAN STANLEY ....c..cviiiirriniiennircissireseeineens 598,594
71883M KX 1 |PHOENIX AZ CIVIC IMPT CORP ARP 11/01/2017........ CITIGROUP GLOBAL MARKETS........ocmiiriiirieisssiesesssisssessssssssssssessasssessesssssessssssessans 118,145
798170 AN 6 | SAN JOSE CA REDEV AGY SUCCESSO........coconiirirmiinsiininsisiasienes 12/08/2017........ STIFEL NICOLAUS & CO...... 170,982
3199999. Total - Bonds - U.S. Special REVENUE ANG SPECIAI ASSESSMENES. ... .iv.iiuetiiestitettissetetesstsetasssesssssesastssies | essesssesasesesassesesesassssesessesesessseseees e set et saes et eseh et et s sehes s b et et e seh et st es s nsebesnacsens 3,698,442
Bonds - Industrial and Mi:
00206R  ES 7 [ATET INC....ovuiieiiiiceniieieeieessiee et 12/01/2017........ EXCHANGE........cooiiiicii e 261,267
023135 AX 4 |AMAZON.COM INC 08/15/2017. J.P. MORGAN........... 349,094
023761  AA 7 |AMER AIRLINE 17-1 AAPTT. 01/04/2017........ CREDIT SUISSE.... 375,000
02376A  AA 7 [AMER AIRLINE 17-2 AA PTT ..o 07/31/2017........ GOLDMAN SACHS... 300,000
035242 AM 8 | ANHEUSER-BUSCH INBEV FIN 07/28/2017. MORGAN STANLEY. 166,218
038222 AL 9 |APPLIED MATERIALS INC... 03/28/2017. J.P. MORGAN... 199,290
053332 AV 4 | AUTOZONE INC....coouriiirriiiniiiieiseiseessss s sssssessnes 04/06/2017........ J.P. MORGAN........... 499,975
05351TW  AA 1 [ AVANGRID INC......ooviiiiricrieeiree et 11/16/2017........ CITIGROUP GLOBAL MARKETS.........cceiiireiiierisiieesissiessesse s ssesseseenies 349,167
06406R  AB 3 | BANK OF NY MELLON CORP... 01/31/2017. CITIGROUP GLOBAL MARKETS........coouiiuiiirriiriinisissesiessissssessssessssessssessenesesessssen 450,000
096630 AF 5 |BOARDWALK PIPELINES LP.... 01/05/2017. BARCLAYS AMERICAN......ccottuiiiiiierintieninsieesesiese s 99,659
10112R AZ 7 |BOSTON PROPERTIES LP......cooviiiiiiiiireiieineieisereessciesieeies 1117/2017........ DEUTSCHE BANK 324,210
126650 CL 2 |CVSHEALTH CORP.........cccovvvvrinec. 08/14/2017........ MESIROW FINANCIAL INC 498,123
142339 AG 5 |CARLISLE COSINC........ BANK AMERICA 174,813
172967 LD 1 | CITIGROUP INC......ovvvrivriiiiirieierrseieresiseiesseisessienes MILLENNIUM ADVISORS. 250,293
46647P  AJ 5 |JPMORGAN CHASE & CO........ 07/19/2017........ GOLDMAN SACHS............... 251,345
61744Y AL 2 [ MORGAN STANLEY......cccoviriimrinriiemrineisninsiensnsiessesssesessessnes 07/19/2017........ MORGAN STANLEY ....c..vviiriirnrinrinsisinsieisrisnins 165,000
695156  AS 8 |PACKAGING CORP OF AMERIC................. 12/11/2017 WELLS FARGO SECURITIES LLC 339,636
713448 DV 7 |PEPSICO INC.......cccoovvrvirinecs 04/27/2017. J.P. MORGAN........... 338,528
949746  SH 5 |WELLS FARGO & COMPANY.......comiuirmiiiirrincierineienseninenes 03/20/2017........ HSBC SECURITIES LIMITED.......ccocvmriiericieiineirerinniees 237,870
05964H  AF 2 | BANCO SANTANDER SA. D 10/17/2017........ MORGAN STANLEY ....c.oevivierinrierinereiseireresinsenes 597,234
225433 AT 8 |CRED SUIS GP FUN LTD D 07/28/2017........ MILLENNIUM ADVISORS. 521,235
3899999. Total - Bonds - Industrial and Miscellaneous.. 6,747,957
8399997. Total - Bonds - Part 3.........ccoviiiiiiiiisissi s 10,696,399
8399998. Total - Bonds - Summary Item from Part 5..........ccccvveeieeciciicceeccieae 996,000 [ oo 1,000,000
8399999. Total - BONS........cccuriiiciiisiisicsicscs e 11,692,399 | oo 11,510,653
9999999. Total - Bonds, Preferred and Common Stocks 11,692,399 XXX
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Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E UM 9 |G24188 .. 12/01/2017. | MBS PAYMENT 2,728 2,728 2,719 2,727 | ... 1 1 2,728 07/20/2038.
36205K WE 8 |GN 393145 .| 12/01/2017. | MBS PAYMENT 2,719 719 2,708 2,719 |..... 1 1 2,719 05/15/2024.
36208C 7L 5 |GN447399.. .. [ 12/01/2017. | MBS PAYMENT 1,036 ,036 11,050 1,036 | oo | e (1) (1) 1,036 07/15/2027.
36210A VC 8 |GN 486711.. .1 12/01/2017. | MBS PAYMENT 1,682 ,682 1,667 1,679 |..... 3 1,682 11/15/2028.
0599999, Total - Bonds - U.S. GOVEMMENt...o.vsvsvs sttt st st | 8,165 .8,165 8144 | o 8,161 | oo 0 4 0 4 0 8,165 0 XXX
Bonds - U.S. States, Territories and Possessions
57582N__H2 4 [MASSACHUSETTS ST........occoommseseevceeeeeeerssssss | ox | 1200172017 TMATURITY ..o veeeeesesssses | evsesesmmsseeeeesessss | coveeeeee 500,000 | .......... 500,000 | .......... 610,735 | .oooocrins 516,831 | oo | e (16,831) [ ovevevercriinne [ overnens (16,831) [ vevvernseinncinns | v 500,000 | ..oveivieinriinnns | | e 0 ] 27,500 | 12/01/2017.
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS.......ccvvvrsvsivsirs sovsrsmssnsvsss s | 500,000 | ...... 500,000 | ......... 610,735 | oo 516,831 | oo 0] (16,831)| oo (O — (16,831) . 0 500,000 | ..o [ E— 0] 0o 27,500 | XXX
Bonds - U.S. Special Revenue and Special Assessment
3128GW SY 5 |FGE92335 .. | 11/01/2017. | MBS PAYMENT 1,119 1,161 1121 | s | e 2 2 1,119 0 12/01/2017.
3128K6 7K 0 |FGA46298.. .| 12/01/2017. | MBS PAYMENT 6,493 8,558 | oovvererrreenn 8,499 | s | e (5) (5) 6,493 0 07/01/2035.
3128KV. MN 2 |FG A64865.. .. [ 12/01/2017. [ MBS PAYMENT.......coooverrreirrereineeiiens | oreeeeeeeessesresiines | erienennn 18,746 | ... 18,746 | ... 18,910 | ................ 18,763 | ..... (17) (17) .0 08/01/2037.
3128M4  4Q 3 |FG G03231.. .. 12/01/2017. | MBS PAYMENT A8,755 | e 18,755 | i 18,473 | i 18,719 35 35 0 08/01/2037.
3128M5 UZ 1 |FG G03900.. .| 12/01/2017. | MBS PAYMENT 5391 | 5,391 | 5,361 | 5,388 3 3 0 02/01/2038.
3128M7 XB 7 |FG G05774.. .. 12/01/2017. | MBS PAYMENT 21,705 | .o 21,705 | .....r.23,051 | 21,820 (115) (115) 0 01/01/2040.
3128M8 AZ 7 |FG G06024.. .| 12/01/2017. | MBS PAYMENT 23,950 | ...........23,950 | ..........25289 | ...............24,043 | .. (93) (93) 0 08/01/2040.
3128ME  3F 6 |FG G15998.. .| 12/01/2017. | MBS PAYMENT 21,142 | oo 21182 | 21,188 | e | v | s (5) (5) 0 01/01/2032.
3128ME XR 7 |FG G15888.. .| 12/01/2017. | MBS PAYMENT 34,319 | ...........34,319 | ...........36,046 | ...............34,516 |..... (197) (197) 0 01/01/2029.
3128MJ R3 6 |FG G08505.. .. [ 12/01/2017. | MBS PAYMENT 60,377 | ...........60,377 | ...........63,386 | ................60,522 | ..... (145) (145) 0 09/01/2042.
3128MJ U3 2 |FG G08601.. .. 12/01/2017. | MBS PAYMENT 31,134 | ...........31,134 | ...........33,304 | ...............31,353 | ..... (219) (219) 0 08/01/2044.
3128MJ X4 7 |FG G08698.. .| 12/01/2017. | MBS PAYMENT 27,078 | oo 27,078 | oo 28,267 | v 27,166 | ... (88) (88) 0 03/01/2046.
3128MJ X5 4 |FG G08699.. .. [ 12/01/2017. | MBS PAYMENT 37,520 | ...e0e37,520 | oo 40,270 | 37,759 (239) (239) 0 03/01/2046.
3128MJ YM 6 |FG G08715.. .1 12/01/2017. | MBS PAYMENT .....otvimirmerinereeereninnnes | eevreeiseeissssinssinnens | eeerneens 14,797 | oo 14797 | 15,394 | 14,832 (35) (35) 0 08/01/2046.
3128MJ  ZH 6 |FG G08743.. .| 12/01/2017. | MBS PAYMENT 28,724 | .0oi0n28,724 | 30,236 | i | e (110) (110) 0 01/01/2047.
3128MJ ZM 5 |FG G08747.. .| 12/01/2017. | MBS PAYMENT 22,704 | oo 22,704 | 22,829 | i | e 12 12 0 02/01/2047.
3128MM  VZ 3 |FG G18631.. ..112/01/2017. | MBS PAYMENT 23,564 | 23,564 | 23,621 | e | e | e (5) (5) .0 02/01/2032.
3128MM  WJ 8 |FG G18648.. .| 12/01/2017. | MBS PAYMENT 27,641 | oo 27,641 | 28,911 | i [ (46) (46) 0 06/01/2032.
3128PQ ZH 7 |FGJ11644 .1 12/01/2017. | MBS PAYMENT ......otviirimrinererernnninnies | ceevreeesseessssinsenens | neerneens 16,635 | ... 16,635 | oo 16,931 | i 16,681 | (46) (46) 0 02/01/2025.
3128PY JD 7 |FG J18360. .. 12/01/2017. | MBS PAYMENT 35,055 | ..........35,055 | ..........36,249 | ..o 35,177 | (123) (123) 0 03/01/2027.
3128Q) UC 8 |FH1G1479 .. | 12/01/2017. | VARIOUS 12,020 | oo 12,020 | 12,136 | 12,022 [ | e 2) (2) 0 01/01/2037.
31292H VU 5 |FGC01527. .. 12/01/2017. | MBS PAYMENT 13,348 | ..........13,348 | ..........13,585 | ................13,373 | ..... (24) (24) 0 04/01/2033.
31292L KQ 7 |FG C03903. .| 12/01/2017. | MBS PAYMENT 27,095 | ooieee27,095 | 27,908 | 27,096 | s | s (1) 1) 0 04/01/2042.
31292L L6 0 |FG C03949 .| 12/01/2017. | MBS PAYMENT 24521 | 24521 | 25,152 | s 24,559 | L (38) (38) 0 05/01/2042.
312940 2H 1 |FG A92576 .. 1 12/01/2017. | MBS PAYMENT ......otvvmermerirnerneersniseins | cenviieeiseeissssinsienns | veverneens 16,151 | ... 16,151 | ... 16,582 | ... 16,191 | (40) (40) 0 07/01/2040.
312941 NJ 2 |FGA93093.. .. [ 12/01/2017. | MBS PAYMENT. 25,465 | .oooo25465 | 26,792 | o 25,577 | (112) (112) 0 07/01/2040.
312942 NF 8 |FG A93990.. - [12/01/2017. | MBS PAYMENT.......ociiivinreiieririnneiiens | cevvinsssisssnsssssinns | cevverneees 17,597 | oo 17,597 | .. 18,203 | .. 17,655 | (59) (59) 0 09/01/2040.
31294M DW 8 |FGE02817.. .| 12/01/2017. | MBS PAYMENT 22,151 | coreenn22,151 | 121,566 | 22,094 58 58 0 01/01/2026.
312964 DE 6 |FGB11901.. .. 1 12/01/2017. | MBS PAYMENT ......ocvvimiirnrineineirinninneins | conviesisesissssissienss | vevivnnnns 14,915 | ... 14,915 | ... 15,276 | ................14,948 | ..... (33) (33) 0 01/01/2019.
312964 H5 1 |FGB12052.. .| 12/01/2017. | MBS PAYMENT 7410 | v 7410 | e 7,602 | i 7,428 | (18) (18) 0 01/01/2019.
31296M  PA 1 |FGA13117.. .| 12/01/2017. | MBS PAYMENT 56,441 | ...........56,441 | ...........55,841 | ................56,339 | ..... 101 101 0 09/01/2033.
31296Q 4R 8 |FGA16232.. .| 12/01/2017. | MBS PAYMENT 10,467 | ............10,467 | ........... 10,678 | ................10,482 | ..... (15) (15) 0 11/01/2033.
3132GL VB 7 |FG Q05410.. ..112/01/2017. | MBS PAYMENT 26,239 | crrrrni26,239 | 26,235 | 26,239 | e [ e 0 .0 01/01/2042.
313202 5H 2 |FGK90848.. .. 12/01/2017. | MBS PAYMENT 20,718 | oo 20,718 | 21,514 | 20,769 | (51) (51) 0 07/01/2033.
31335A QK 7 |FG G60458.. . [12/01/2017. MBS PAYMENT ......coovnrrerrrirnnninnnriinns | ceeereneenneesnneeinns | eeeeereneee 3,738 | i 43,738 | onei46,028 | ..............43,906 | ... (167) (167) 0 01/01/2044.
31335A UL 0 |FG G60587.. .. 12/01/2017. | MBS PAYMENT 12,056 | coirn 12,056 | i 12,895 | e 12,134 (78) (78) 0 02/01/2046.
31335H 5U 3 |FG C90859 .| 12/01/2017. | MBS PAYMENT 12,276 | ... 12,276 | ... 12,618 | 12,321 | (45) (45) 0 10/01/2024.
31371G  SS 0 |FN 251729 .| 12/01/2017. | MBS PAYMENT 3,505 | oo 3,505 | oo 3,486 | e 3,495 | 10 10 0 05/01/2018.
31371H B6 4 |FN252161.. .1 12/01/2017. | MBS PAYMENT ......cvvvmirmmrrnereeersninenns | cenriesiseeisessisnsienns | oeverneens 12,898 | ........... 12,898 | ......... 12,748 | ................12,883 | ... 15 15 0 12/01/2028.
31371K A4 3 |FN 253927.. ..112/01/2017. | MBS PAYMENT 319 0 .0 07/01/2031.
31371M CG 0 |FN 255771 .1 12/01/2017. | MBS PAYMENT ......otvimerrmrinerneernnnisenns | cenviieeisesissssissienns | vevernneens 16,372 (31) 0 07/01/2035.
3138AN CW 1 |FNAI8184 .| 12/01/2017. | MBS PAYMENT 33,168 (110) 0 08/01/2041.
3138AN YU 1 |FN AI8822 .. 12/01/2017. | MBS PAYMENT 29,358 (224) 0 08/01/2041.
3138AV. TB 1 |FNAJ4145 .1 12/01/2017. | MBS PAYMENT 24,869 24,964 (95) 0 11/01/2041.
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3138AW RQ 8 |FN AJ4994 .| 12/01/2017. | MBS PAYMENT 24,772 24,923 |..... (152) (152) 11/01/2041.
3138E0 SF 7 |FNAJ7717 .. 12/01/2017. | MBS PAYMENT 28,869 28,963 |....... (95) (95) 12/01/2026.
3138EG HX 5 |FNAL0245 .| 12/01/2017. | MBS PAYMENT 20,995 21,045 |...... (50) (50) 04/01/2041.
3138EH US 9 |FNAL1492.. .. [ 12/01/2017. | MBS PAYMENT 30,617 30,717 | .. (100) (100) 03/01/2042.
3138EJ 3Y 2 |FNAL2614 .1 12/01/2017. | MBS PAYMENT ......octvvmirmrinerneersnisenns | cenviesiseeisessinnsienns | oeverneens 14,074 | oo 14,074 | 14,553 | e 14,107 |....... (33) (33) 11/01/2042.
3138E) RA 8 |FNAL2280 ..112/01/2017. | MBS PAYMENT 53,107 53,526 |....... (420) (420) 09/01/2042.
3138EK FB 6 |FNAL2861.. .| 12/01/2017. | MBS PAYMENT 34,906 34,970 |....... (65) (65) 12/01/2042.
3138EK  HJ 7 |FNAL2932.. .1 12/01/2017. | MBS PAYMENT .....cvviurimrinererernininnies | ceevrererseessssinsinnens | neernnens 10,159 | ............10,159 | ........... 10,685 | .......cccc..... 10,200 | ....... (41) (41) 07/01/2042.
3138EK YW 9 |FNAL3424 .| 12/01/2017. | MBS PAYMENT 27,854 27,947 |....... (93) (93) 01/01/2043.
3138ET 2J 4 |FNAL8876 .| 12/01/2017. | MBS PAYMENT 25,765 25,831 |....... (66) (66) 10/01/2044.
3138LR  AE 2 |FN AO0904. . [12/01/2017. | MBS PAYMENT........oomiriinmiinnrinnniiiens | ceevisssssssssssnsssnns | aeveesnneees 16,544 | ... 16,544 | .......... 17,004 | ..o 16,572 |....... (28) (28) 04/01/2042.
3138LU  SX 4 |FN AO4133. .| 12/01/2017. | MBS PAYMENT 32,676 32,674 |...... 2 2 06/01/2042.
3138MK  2E 5 |FN AQ4372 .. [ 12/01/2017. | MBS PAYMENT 25,351 25,349 |....... 2 2 11/01/2027.
3138W0 L6 4 [FNAR30D48.......oooiierieieierieieneeieesssessensssiis . [ 12/01/2017. | MBS PAYMENT 22,092 22,075 |....... 17 17 01/01/2028.
3138W4 CR 0 |[FN AR6379 ..112/01/2017. | MBS PAYMENT 36,092 36,155 | ....... (63) (63) 02/01/2043.
3138W6 SU 1 |FN AR8630. .. 12/01/2017. | MBS PAYMENT 23,539 23,599 |....... (60) (60) 04/01/2043.
3138W9 HW 3 |FN AS0244.. .| 12/01/2017.| MBS PAYMENT 23,402 23473 |....... (71) () 08/01/2043.
3138W9 KR 0 [FNAS0303.. .. 12/01/2017. | MBS PAYMENT 20,953 20,949 |....... 3 3 08/01/2043.
3138W9 MT 4 |FN AS0369.. .| 12/01/2017. | MBS PAYMENT 29,943 30,230 |....... (287) (287) 09/01/2043.
3138WA FR 3 |FNAS1075.. .. [ 12/01/2017. | MBS PAYMENT 22,574 22,613 |....... (39) (39) 11/01/2043.
3138WA WT 0 |FNAS1557.. .| 12/01/2017. | MBS PAYMENT 58,723 59,024 |...... (301) (301) 01/01/2044.
3138WB UK 9 |FN AS2385.. ..112/01/2017. | MBS PAYMENT 26,209 26,308 |....... (99) (99) 05/01/2044.
3138WE  ZJ 1 |FNAS5244.. .. 12/01/2017. | MBS PAYMENT 33,472 33,553 |....... (81) (81) 06/01/2045.
3138WG DN 1 |FN AS6408.. .| 12/01/2017. | MBS PAYMENT 22,283 22,374 |....... (91) (91) 01/01/2046.
3138WG HY 3 |FN AS6546.. .. [ 12/01/2017. | MBS PAYMENT 22,128 22,192 (64) (64) 01/01/2031.
3138WJ PC 6 |FNAS8518.. .| 12/01/2017. | MBS PAYMENT 8,431 1 12/01/2046.
3138WJ QE 1 |FNAS8552.. .. [ 12/01/2017. | MBS PAYMENT 18,771 (1) 12/01/2036.
3138WM KY 6 |FN AT0310. .| 12/01/2017. | MBS PAYMENT (221) 03/01/2043.
3138WX FK 8 |FN AT9169 ..112/01/2017. | MBS PAYMENT 52,143 26 07/01/2028.
3138WZ TZ 5 |FNAU0567. - [12101/2017. | MBS PAYMENT.........oovivimiimnniinniiiiens | cevvinesnisssssnssnies | cevveneenes 17,053 9 08/01/2043.
3138X0 Y2 8 |FNAU1628 .| 12/01/2017. | MBS PAYMENT 21,186 24 07/01/2043.
3138X1  3A 2 |FNAU2592 .. 12/01/2017. | MBS PAYMENT 24,228 (52) 08/01/2043.
3138X3 XM 9 |FN AU4283 .| 12/01/2017. | MBS PAYMENT 31,799 (8) 09/01/2043.
3138Y6 3S 1 |FN AX5308.. .. 12/01/2017. | MBS PAYMENT 33,099 (114) 01/01/2042.
3138YH U6 5 |FNAY4204.. .| 12/01/2017. | MBS PAYMENT 29,761 ) 05/01/2045.
31394V LV 0 |FNR2005-123 PG - [12101/2017. [ MBS PAYMENT ......cooorvirriinnrieniirens | cereeseneessenssssnesnns | eevesnees 115,893 190 01/25/2036.
31400Y 3Q 7 |FN702007.. .| 12/01/2017. | MBS PAYMENT 8,400 (23) 05/01/2033.
31404V 4L 9 |FN780327.. ..112/01/2017. | MBS PAYMENT 29,236 (25) 07/01/2019.
31404W UE 4 |FN780981.. .. 12/01/2017. | MBS PAYMENT 19,076 11 06/01/2019.
31406U HH 4 |FN 820232.. .| 12/01/2017. | MBS PAYMENT .10,808 (10) 06/01/2035.
31407B BK 4 |FN 825442.. .. [ 12/01/2017. | MBS PAYMENT 13,043 (4) 05/01/2035.
31409y UL 9 |FN 882687.. .| 12/01/2017. | MBS PAYMENT 6,767 2 06/01/2036.
314100 KA 9 |FN897689.. .. [ 12/01/2017. | MBS PAYMENT 11,039 7 06/01/2037.
31413R 2P 0 |FN 953582.. .| 12/01/2017. | MBS PAYMENT .15,690 (149) 12/01/2037.
31416 ZM 6 |FN AA1647.. ..112/01/2017. | MBS PAYMENT 18,273 (109) 02/01/2039.
31416M 5A 8 |FN AA4440.. .. 12/01/2017. | MBS PAYMENT 4,712 (24) 03/01/2039.
31417C JL 0 |FN AB5666.. .1 12/01/2017. | MBS PAYMENT .....cvviurvimrineriererininnies | ceerieeisseisessinssieens | eeerneens 16,550 (22) 07/01/2042.
31417C KM 6 |FN AB5699.. .. [ 12/01/2017. | MBS PAYMENT 23,172 7 07/01/2042.
31417C VS 1 |FN AB6024.. .| 12/01/2017. | MBS PAYMENT 22,726 (73) 08/01/2042.
31417D TR 4 |FN AB6859.. .. [ 12/01/2017. | MBS PAYMENT 31,158 (89) 11/01/2042.
31417E MZ 1 |FNAB7575.. .| 12/01/2017. | MBS PAYMENT 26,375 6 01/01/2043.
31417E N9 8 |FNAB7615.. ..112/01/2017. | MBS PAYMENT 33,063 (86) 01/01/2043.
31417F 3E 6 |FN AB889%.. - [12/01/2017. | MBS PAYMENT.........coovivinmeiinniinneiiiens | cevniesnisssssssssines | cevveneenes 17,188 23 04/01/2043.
31417G  5A 0 |FN AB9840.. .| 12/01/2017. | MBS PAYMENT 31,448 (118) 07/01/2043.
31417H B5 2 |FN AB9959.. .1 12/01/2017. | MBS PAYMENT 23,906 (79) 07/01/2043.
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
31418W  CY 4 [FNADBT8B.......covvreirerrieireererissiseresieissnieiesssnins . [ 12/01/2017. | MBS PAYMENT 22,433 | v 22,433 | oo 23,242 22,577 | ....... (145) (145) 09/01/2025.
31419E UD 9 |FN AE4179.. . 1 12/01/2017. | MBS PAYMENT § 439 | 19,840 |...... (95) (95) 10/01/2025.
31419 SV 1 [FNAE7731.. . [ 12/01/2017. | MBS PAYMENT § , B (183) 11/01/2040.
455167 4S 2 |INDIANA UNIV REVENUES . 108/01/2017. | MATURITY...... (5,083) 08/01/2017.
875124 FQ 7 |TAMPA BAY FL WTR REGL WTR SPLY. ... [.. [ 10/01/2017. | MATURITY...... (5,273) 10/01/2017.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........ccc.  rrreeevvvviimiinsiessisiissssssssssssssssssssssssssssssssensnnns | 2,981,354 | ... 2,981,354 | ......3,119,450 | ..........2,846,642 | ....ccc0.....0 | e0.....(16,435) | cooooe... (N (16,435) XXX
Bonds - Industrial and Miscellaneous
00206R CS 9 |AT&TINC . [ 12/01/2017. | EXCHANGE 261,267 250,000 (1,303) 02/17/2023.
00206R ES 7 [AT&TINC . 112/07/2017. | CASH IN LIEU.. 200 200 0 02/15/2030.
05568B AA 6 |BURLINGTN NO SF 06-1 TR.......ccovvererrrirrirerines .| 07/15/2017. [ MBS PAYMENT ....ccooviiernrienerinninnenns | veirerinsisseeniernnnns | cvnveinenns 45,667 0 01/15/2024.
064057 BD 3 |BANK OF NY MELLON CORP.... . 12/0172017. | VARIOUS........ooieiieeeicsesssieieiesieins | cveveeseeesseessseesennns | coeeens 1,014,103 10 12/01/2017.
093662 AF 1 |BLOCKFINANCIAL LLC..... . 101/03/2017. | MORGAN STANLEY........cvvvrvrrerernerens [ v | v 511,635 ® 10/01/2020.
12489W QD 9 | CBASS 2005-CB8 AF2........ ..112/01/2017. | MBS PAYMENT 66,116 66,116 12/25/2035.
126410 LM 9 |CSX TRANSPORTATION INC.... .1 07/15/2017. | MBS PAYMENT 25,066 | ...ovonee ...25,066 25,066 01/15/2023.
185506 AB 8 [CLECO 2008-A A2........ccoovvvierirririiisrinnrienirenes .1 09/01/2017. | MBS PAYMENT ......ovvvuriririenireninriiinins | ceevenieneseensnnnens | cerennen. 186,184 | i 186,184 | .......... 185919 | v 186,184 03/01/2023.
20825C AR 5 [CONOCOPHILLIPS .1 08/01/2017. | CALLED BY ISSUER at 106.310.............. ..400,000 .397,304 399,303 02/01/2019.
219207 AB 3 | CORNELL UNIVERSITY. .1 01/19/2017. | CALLED BY ISSUER at 107.589, ..200,000 | . 199,776 199,938 | .o | e 15,241 | 02/01/2019.
406216 AX 9 [HALLIBURTON CO .1 03/15/2017. | CALLED BY ISSUER at 110.019......ccccocv | convverrmrvereiensees | vrerenr.660,116 | oo 600,000 | .......... 619,338 606,140 09/15/2019.
457153 AE 4 |INGRAM MICRO INC . 109/0172017. | VARIOUS.........ocvriernieinrineiernrirenenis | v | veeneeennD01,536 | i 500,000 | .......... 499,990 09/01/2017.
460146 CE 1 |INTERNATIONAL PAPER CO. ..|12/15/2017. | CALLED BY ISSUER at 117.688.............. 122,000 121,902 08/15/2021.
46623E KG 3 [JPMORGAN CHASE & CO. .. | 04/11/2017. | MILLENNIUM ADVISORS ..200,000 | . .200,000 08/15/2021.
549271 AG 9 |LUBRIZOL CORP .| 07/14/2017. | CALLED BY ISSUER at 110.263.........ccc. | coovverenreererieneens | 00eennn551,315 | i 500,000 | .......... 505,688 | ............501,604 | ...coovvvivvinis | v 89711 | 02/01/2019.
61747Y CJ 2 |MORGAN STANLEY. .1 07/20/2017. | BNP PARIBUS SECURITIES..........ccccocove | crrrrmrerererecreenens | coveiinns 161,180 | oo 150,000 | .......... 149,378 09/23/2019.
63254A AB 4 |NATIONAL AUSTRALIA BK LT, .| 03/09/2017. | MATURITY...... 250,000 250,000 .249,548 03/09/2017.
69349L AD 0 |PNCBANKNA.......ccoovvirirrn. 11200772017 | MATURITY cooooirvicierisiesinersnneies | e | overenens 500,000 . 476,575 12/07/2017.
742741 AA 9 |PROCTER & GAMBLE - ESOP... . 107/01/2017. | SINK........... 85,600 01/01/2021.
776743 AA 4 |ROPER TECHNOLOGIES INC.... . 109/1172017. | J.P. MORGAN........ovrricrirrirnnirinninerns [ coevivsississisissinnis | overennns 512,850 12/15/2020.
90783X AA 9 |UNION PACIFIC RR CO 07-3. .1 07/02/2017. | MBS PAYMENT 46,496 01/02/2031.
02364W AN 5 |AMERICA MOVIL SAB DE CV. 11/15/2017. | MATURITY...... 500,000 11/15/2017.
055451  AH 1 |BHP BILLITON FIN USALTD 03/02/2017. | TENDER OFFER 387,569 04/01/2019.
22303Q AG 5 |COVIDIEN INTL FINANCE SA 10/15/2017. [ MATURITY ..ocooivirirrieereissrsenieninees. [ eveeississisesiesennns | enerenns 500,000 10/15/2017.
500472 AB 1 | KONINKLIJKE PHILIPS NV. 01/20/2017. | CALLED BY ISSUER at 105.098..........ccc. [ coovvrrevirerirrirninnnns ...7188,235 . 03/11/2018.
81180W AP 6 |SEAGATE HDD CAYMAN 08/14/2017. | MARKETAXESS. e [ | e 508,740 | .......... 500,000 11/15/2018.
85771S AA 4 |STATOIL ASA 12/14/2017. | CALLED BY ISSUER at 104.081 260,203 250,000 04/15/2019.
88167A AD 3 | TEVA PHARMACEUTICALS NE 08/08/2017. | BARCLAYS AMERICAN............. 590,488 625,000 | . . 07/21/2023.
3899999, Total - Bonds - Indusrial and Miscellaneous... : e | 9,896,488 | .....9,602,329 | ...0,628,877 | .......0,616,658 | ..o 0 | oo 212,899 0 212899 |0 | .. 9829761 |0 | .. 66,726 | .....66,726 | ... 378,054 | XXX
8399997. TOMAI - BONMS - P 4.1 e | 13,386,007 | ....13,091,848 | .....13,367,206 | .......12,988,292 | ... 0 | oo 179,637 | o 0o 179,637 | 0/....13,319,280 | o0 | .....66,726 | ........66,726 | ... 480,682 | XXX
8399998. Total - Bonds - Summary Item from Part 5..........cccoevervrrniveinincreninns e | 1,013,280 | ...... 1,000,000 | . ,996,000 762 762 8,571 XXX
8399999. OB - BOMAS. .t s | 14,399,267 | ....14,091,848 | .....14,363,206 | ........12,988,292 | ..o0.cocve 0 180,399 | oo (o 180,399 | oo 014,316,042 |0 | .....83,244 | ........83,084 | ... 499,253 | XXX
9999999. Total - Bonds, Preferred and COMMON SI0CKS.......cvvsvsvivsvtvsisis sttt | 14,399,287 XXX | 14,363,206 | ........12,988,292 | .ocooooc 0. 180,399 | .o [ 180,399 | .o 0.14316,042 | .0 | ...83,244 | .....83,244 | ... 499,253 | XXX




Si3

Annual Statement for the year 2017 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal | Disposal Year Dividends

Bonds - Industrial and Miscellaneous

14912L  6J 5 |CATERPILLAR FINANCIAL SE .. | 01/05/2017 ’ BARCLAYS AMERICAN........ccoconvrrnirnnes 09/11/2017 ‘ MILLENNIUM ADVISORS.. 659 659
91159H HP 8 |US BANCORP .. | 01/19/2017 | US BANCORP INVESTMENTS INC........ 09/11/2017 | CREDIT SUISSE R 103 103
3899999. Total - Bonds - INdustrial @Nd MISCEIIANEOUS........uurerirruiiiiriiiiis  oorsissteiessse st snenns | nnisees 1,000,000 | ....c..co... 996,000 | ........ 1,013,280 996,762 0 762 0 762
8399998. I T 1,000,000 | ..ooceeeeed 996,000 | ......... 1,013,280 996,762 0 762 0 762

9999999. Total - Bonds, Preferred and COMMON STOCKS. ... ... ruuiiiiiiiiis | oriutiisisisses e stes s sess st ettt nnbnnniens | eienisenens 996,000 | ........ 1,013,280 996,762 0 762 0 762
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A-Sn. 2
NONE

Sch. DB -Pt.B - Sn. 1
NONE

Sch. DB -Pt. B - Sn. 2
NONE

Sch. DB -Pt.D - Sn. 1
NONE

Sch.DB-Pt.D -Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
BANK OF AMERICA PROVIDENCE<RI o 698,303 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 698,303 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 698,303 | XXX
0599999. Total Cash XXX | XXX 0 0 698,303 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 988,486 4. April 993,828 | 7. July. 836,168 | 10. October. 519,234
2. February. 497,722 | 5. May. 983,826 | 8. August. 765,594 | 11. November. 238,010
3. March, 414,997 [6. June 946,891 | 9. September. 707,232 | 12. December. 698,303
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description ‘ Code ‘ Date Acquired ‘ Rate of Interest ‘ Maturity Date ‘ Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
31607A 70 3 [FIDELITY GOVERNMENT PORT-INS

| [12/2812017....... 1180 | 588,164
588,164

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.........cccccooveviieineee. e

8899999. Total - Cash Equivalents 588,164

lz3



Annual Statement for the year 2017 ofthe Ml@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona
4. Arkansas
5. California...
6. Colorado....
7. Connecticu
8.  Delaware
9. District of Columbia
10.
11.
12.
13.  Idaho
14.  lllinois.
15, Indiana.......ccooocreeniinciinninci
16. lowa
17, Kansas......cccincrinnciiincnid
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts..
23, Michigan
24, Minnesota..........ccccooemriereriieninancd
25.  Mississippi
26, MiSSOUM.......oveerierieeriieriine
27.  Montana........cccccoveeevcriinriinenenad
28. Nebraska
29.  Nevada.......coorericieriinenns
30.  New Hampshire.
31
32.
33.
34
35.
36.
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania....
40.  Rhode Island.
41.  South Carolina..
42.  South Dakota
43.  Tennessee....
44, Texa
45.
46.
47.  Virginia..
48.  Washington...
49.  West Virginia.
50.  Wisconsin..
51. Wyoming
52.  American Samoa..
53.
54.
55.  US Virgin Islands...
56.  Northern Mariana Islands..
57.  Canada........ccemerveeerrnererne CAN [ i
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0
59. Total XXX XXX 0 0 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)......ccovvuiiiiiiirisiinns XXX XXX 0 0 0
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